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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 3,283,345,480 |......covvviciircces o 3,283,345,480 |............ 3,263,540,219
2. Stocks:
2.1 Preferred SIOCKS ...t sesesesees e sessee s nssssssses [resnececasenens 11,408,555 oo e 11,408,555 |...cccvcvnnee 10,496,188
2.2 COMMON SEOCKS ...ttt [oeeererennnnas 129,284, 711 [ [ 129,284,711 .o 121,982,477
3. Mortgage loans on real estate:
BT FIISEHENS oot [ 499,971,749 |.oovoieiiiinerenens oo 499,971,749 | 504,571,431
3.2 Other than firSt IENS..........c.oviieieececececce et [re st eteten et renenene [eeeeenesesesneneseseenennsennnns |rereseeseseseenene s s seseeeenes [0 0
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
ENCUMDIANCES) ...cveiiieieieieeie ettt esssns [ereteseantneneseeseretesnnntnnnes |otrtrenssieseseesent s nnsrenenes [oerebeieee st [0 T 0
4.2 Properties held for the production of income (less
S ENCUMDBIANCES) .vviiiiicieieieeeiieieieiees [ [ oo [V RN 0
4.3 Properties held for sale (less $  ..ooovoeeiiiciiiie
ENCUMDIANCES) ....v.veieieiiieveveteeeees ettt tesesessesesesesesesesesessesesssesesesesesnnns [rsesesesesennenesenesueneseneene [eeeenenesensssnsesesennenenensnns |oeseseeseseseseensneseseesenens [0 0
5. Cash ($
[ J 5,000,908 ) and short-term
investments ($§ ... 2,623,478 ) .o e 8,038,746 |......oovevvrriiccrinnies oo 8,038,746 |......ccconv. 68,903,051
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 85,348,193 ..o o 85,348,193 | 78,554,606
7. Derivatives ............... ... 87,659,122 |.. ... 87,659,122 |.. ... 31,175,251
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 339,644,731 339,644,731 338,358,265
9. ReCeivables fOr SECUMLIES ..........cccriiiiiiiieiiiricceeiee e eeiees [ 566,447 | o 566,447 |....coovirerienee 182,280
10. Securities lending reinvested collateral assets . 41,464,720 |.. 41,464,720 |.. ..4,563,046
11.  Aggregate write-ins for iNVEStEd @SSELS ............oiueueueriiiririricieieeeeese s [oeresieee et 0 oo 0 e [0 T 0
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 4,486,732,454 |....ooveeeeeeen [0 4.486,732,454 |........... 4,422 326,814
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
(o121 172 OO U ST TREP FRE TSP REPTRTTOR ISR [0 0
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 40,460,401 oo o 40,460,401 |..ovoviecnnnne 38,917,756
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..................... 381,828 | o 381,828 |..ccovvviee 1,358,335
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........ccccvevoviiiicreieiieeceeeeeieeceeee s [eeeeeeenenenees 10,732,802 | e 10,732,802 |...covevneee 10,637,004
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........c.cccoeervrenrrnnnn ) eree oo [ [ [0 0
16. Reinsurance:
16.1 Amounts recoverable from reinSurers ................ccccccociiiiiiicicicicies
16.2 Funds held by or deposited with reinsured companies ................c.coc.....
16.3 Other amounts receivable under reinsurance contracts ..
17.  Amounts receivable relating to uninsured plans ............ccccoeeiiiieniieniicnces
18.1 Current federal and foreign income tax recoverable and interest thereon ... |.....ocoeeeeonnnnneieies foereeeiennrseeeee [ [V 5,270,569
18.2 Net deferred tax asset . .
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccveveveverevereecceeieieeieeeees Jrerererieieeeeeeens TA8,170 e [ 748,170 | 748,170
20. Electronic data processing equipment and SOftWare .............ccccoeviviicicicns i [ [ [0 O 0
21. Furniture and equipment, including health care delivery assets
(B s ) et [ [ [ [V RN 0
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | s o [0 0
23. Receivables from parent, subsidiaries and affiliates ............ccccceviieiiiiiiiiiiie foriiiiiiiiiiiis [ e [0 OO 0
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... [..ccccoorrenne. 4,775,506 |...ocvveerenene 4,775,506 ..o (1 0
25. Aggregate write-ins for other than invested assets ............cccccevevereririeeeeees foeveieiiinnns 3,144,870 | (U 3,144,870 |.................. 3,121,382
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 4,551,627,456 |......c.cooene... 4,775,506 |........... 4,546,851,950 |............ 4,486,296,327
27. From Separate Accounts, Segregated Accounts and Protected Cell
AACCOUNES ..ottt eneeeseneneenns |oonsesesnnnnnas 81,790,710 [ooovvieeieriereercenees oo 81,790,710 | 83,347,258
28. Total (Lines 26 and 27) 4,633,418, 166 4,775,506 4,628,642,660 4,569,643,585
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .............c.cc.. |reeeeeeennnnnsseeeens (O O (O O (1 0
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 0 0 0 0
2501.  CSV of Company Owned Life INSUIANCE ..ooooooooeeouuieecriiriiiiiiiissssseccnnieiees [ieeens 2,822,966 |.....ovvveeeeeeiiiienreeens [ 2,822,966 |....ooovoerrnenee. 2,798,990
2502. Employee Split Dollar .o eeenees foeseeee e 296,545 oo e 296,545 | 296,545
2503. Prepaid DividendS ... 25,359 25,359 25,847
2598. Summary of remaining write-ins for Line 25 from overflow page 0] 0. 0] ...0
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 3,144,870 0 3,144,870 3,121,382




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 3,363,441,623 less $
(INClUdINg $ v MOACO RESEIVE) ...ttt ss s nesenens [eoenenenenes 3,000, 441,623 | 3,407,946,846
2. Aggregate reserve for accident and health contracts (including $  ............cccccccceeeivieiee. Modco ReESEIVE) .o forecccc 421,194 |l 429,180
3. Liability for deposit-type contracts (including $  ....cccccoevevvvvnvcccccceee. MOACO RESEIVE)......vviiieieeeeeeeeeeens [, 904,307 474 351,420,500
4. Contract claims:
B LIFE o E bbb bbbt b et be s [rren e 43,527,123 ..o 42,949,415
4.2 ACCIAENE ANA NBAIN ......voeeee ettt s s s s s s st s bt st s st e 40,469 |...ooviiine 40,469
5. Policyholders’ dividends/refunds to members $ due
BN UNPAIA ...ttt ettt e vt et ete et e st et ete et ese et ebe et ete e et ess et essesessetesessesees et e esebe st et easebensesesseteseeaese et ete et ebesetensebensatensarens [sereseteneneteeeteneas 4,186 [ 7,278
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMIOGCO) bbb bbb bbb bbb bbb bbbt b et b et b e bbb [er e 9,876,520 |.......cccovvnune 9,810,020
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ Modco) ...
6.3 Coupons and similar benefits (including $  ..oooveveieiiicicee. Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including $  ...coovovieeeee accident and health premiums ................ccccoeu. foeerereneeeeieeenens 235,238 |.ooveeeee 151,828
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $
Service Act
9.3 Other amounts payable on reinsurance, including $
ceded 4,220,439 ..o 4,289,031
9.4 Interest Maintenance Reserve 9,248,675 |.ccveveene. 11,632,750
10. Commissions to agents due or accrued-life and annuity contracts $
LU and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cceevueeiiieniienieenieeieere e snee e
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including $ ...(755,997) on reallzed capltal gains (losses) ...
15.2 Net deferred tax ADIlItY ...........c.oii ettt ettt et e e et et et e e et et e e .
16.  Unearned investment income 1,168,040 |...
17.  Amounts withheld or retained by reporting entity as agent or trustee .59,011 |...
18.  Amounts held for agents' account, including $ ........cccooeoviviiiiiiinns
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .............. 12,500,000 and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ ........cccoveeireiinninnnene. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErs ....coc. feeeiiiiiiiiiiiie
24.04 Payable to parent, subsidiaries and affiliates 2,884,898 |...
2405 Drafts OULSTANMING ... .eoeeeiieiiiie ettt et e et e ea et e et e s e ea s e eae e e s e e ea s e ea e e es e e se e s e emseemseenseenseenseeneeaseenneenne [soeesaesstesitesaa e e e eae s
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24.08 Derivatives ...................... 49,499,289 |... . 16,563,880
24.09 Payable for securities ...... .. 186,654 |... .. 231,421
24.10 Payable for securities lending .. 100,928,846 |... . 63,638,760
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 138,329,336 131,323,437
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 4,158,595,452 4,116,592,059
27. From Separate Accounts Statement 81,790,710 |.coovenee. 83,347,258
28. Total liabilities (Lines 26 and 27) 4,240,386, 162 4,199,939,317
29. Common capital stock 10,000,000 |....cocveeee 10,000,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ 378,256,498 359,704,268
38. Totals of Lines 29, 30 and 37 388,256,498 369,704,268
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 4,628,642,660 4,569,643,585
DETAILS OF WRITE-INS
2501. Unfunded commitment to low income housing tax credit properties
2502. Payable for Collateral on Derivatives
2503. Uncashed drafts of checks that are pending escheatment to the state
2598. Summary of remaining write-ins for Line 25 from overflow Page ............ccuiiiiiiiiiiiii s
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
3101.
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ....
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts .............ccccceoeveveeer oo 133,177,701 | 143,750,146 |............... 294,103,787
2. Considerations for supplementary contracts with life coNtingenCies..............ccccovovvieveveveeccceeeeeee e 42,779 | 441,768 |..oeeee 1,542,044
3. Netinvestment INCOME ..o 92,145,551 |.. 56,453,911 |..
4. Amortization of Interest Maintenance RESEIVE (IMR) ..........c.ccoiiiieieveeeeeeeeeeeeiesete et oo eeeeeeeeeenens 317,793 | 919,714 |.
5. Separate Accounts net gain from operations excluding unrealized gains Or l0SSES ...........cccoevvveereeeiorniiii
6. Commissions and expense allowances on reinsurance Ceded ............coieiiiereereeneeiieniie e e see e [ e
7. Reserve adjustments on reinSUranCe CEAERM ...........cioiiiiiiiiiiiiiiiie et ee s see e e [
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNTS..........ccuiiiiiiiiiiiee e
8.2 Charges and fees for deposit-type contracts ..
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 110 8.3) ..cooeeiiiiiiiiiiieieeeeee
10.  Death benefits ...
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUILY DENEFIES ...ttt ettt ae e e b e nbe e b ens
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..119,655,123
T € o TU o T oo T g 1Y7=Y 1o o I AP RO TOPRURP RPN 0
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 7,559,369 |...cooinn 2,415,068 |..oooiecenne 8,547,219
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 659,522 |..oiiiie 718,224 |................... 2,012,862
19. Increase in aggregate reserves for life and accident and health contracts (44,513,249) 11,852,224 37,509,822
20.  Totals (LINES 1010 19) ..ttt ettt |ea e 158,892,373 |..coeeee 178,882,266 |............... 360, 148,765
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..o s
22. Commissions and expense allowances on reinsurance assumed . ..
23. General insurance expenses and fraternal expenses ................. 22,808,264 |....ccccoeonve. 47,891,983
24. Insurance taxes, licenses and fees, excluding federal iNcome taxes ..............cccceeveueveeeveveveveeeeeeeeeefeeeeccennn 3,887,997 | 3,942,017 oo 7,703,783
25. Increase in loading on deferred and uncollected Premiums ..............c.cucveueeceeieierevereeeeeeeeeeeeeeeeans [oeeeeeeseneneneneees 909,881 [oiiiiiiii..566,334 | 279,143
26. Net transfers to or (from) Separate Accounts net of reinsurance (6,055,960)
27. Aggregate write-ins for deductions .... 4,492,364 (3,864,502) (1,533,765)
28.  Totals (LINES 20 10 27) ..ueuiuieiieieieie ettt ettt ettt 211,880,388 232,134,530 471,954,672
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) .t 14,843,575 |..coveee (29,495, 779)|.coveeeeeens 6,071,209
30. Dividends to policyholders and refunds to members 5,197,891 4,965,484 10,036,489
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MINUS LINE 30) .....c.v.iuiiiuriiuriiirieiritirieescsetseseesss et ees bt s 9,645,684 |............... (34,461,263)|........c........ (3,965,280)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 2,114,613 (6,555,852) (14,295,353)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 Minus Line 32) ..........cccceueveieeuevererenns frocccisnec 7,531,071 [ (27,905,411)[ceeeeeee 10,330,073
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o (1,734,923) (excluding taxes of $  ...ccoeveeeererennes (549,265)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen (5,146,666) (835,968) (10,743,297)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 2,384,405 (28,741,379) (413,224)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 369,704,268 372,440,791 372,440,791
37, NetinCOME (LINE 35) ...ttt ettt n e ettt 2,384,405 |................ (28,741,379) | (413,224)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..6,863,035 25,818,086 |.. ..(38,666,446)|.. ..(60,752,040)
39. Change in net unrealized foreign exchange capital gain (I0SS) .........cceeririiiriieriieiiereeree e e o e
40. Change in net deferred INCOME tAX ...........ococeueuereieeceeeeeeeeeeeeeeeaeee e se e e s st s s s saeas e s s s nanaeen 6,863,035 ..(10,278,419)|.. ..(16,149,276)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e .(528,823) ... (1,070,380)]|.. ....(368,433)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ............cccoeeveescfooiiiiiiiiiiiiiiii s [ 0
44,  Change in asset VAIUALION FESEIVE .............c.c.cueuruieieeeeeeeeeeeee ettt ss st seseas s s s s s e s esessassas e eeeneeeeeeas (15,984,473) | 27,729,739 ..o 24,946,450
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N ottt ettt ettt nneee e ...50,000,000
51.2 Transferred to capital (StOCk DIiVIdENA) ........ooiiiiiiieiieeee e e oo [
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result Of FEINSUIANCE ..........cc.eiiiiiiiiiiiie e see s e oo [
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus 0 0 0
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee 18,552,230 (51,026,885) (2,736,522)
55. Capital and surplus, as of statement date (Lines 36 + 54) 388,256,498 321,413,906 369,704,268
DETAILS OF WRITE-INS
08.301. MiSCEITANBOUS INCOME ...ttt nns et 42,061 | A5 141 |l 122,571
08.302. Company owned 1fe INSUFANCE .......cooiuiiiieeeececee ettt e 23,977 oo 11,886 | 26,494
08,3003, ittt h ettt e R et e e b et e oA R et e R et 4o R et e oA R et e ek e et e b et oo R et e an et e e bee e e neeeanreeaanneenneeen [reennneeenaneeeneeenneeennneennne [seeineeeanee e s e e e e e nneeens [0
08.398. Summary of remaining write-ins for Ling 8.3 from OVErflOW PAGE .........cccccoviviveveuevieiieeeeeee et e [0 [0 0
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 66,038 57,027 149,065
2701. Benefits for Employees not included elsewhere 2,993,188 ... (4,140,810)|.. ... (2,945,172)
2702. Securities lending interest expense ............ 1,499,176 ..o 276,308 |.. 1,411,407
DA 01 T T KOTSRS TR RO SRR TR PR NPT PRRRUPRRRPRTRTOPIN
2798. Summary of remaining write-ins for Line 27 from oVerflow PAge ............cccueeeieveveieiereeceieeeeeeeeee e [0 [0 0
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 4,492,364 (3,864,502) (1,533,765)
5301. Prior year reServe COMTECTION ..ottt ess et snse s s sssseens |eeese e s s e e e e s s e s enennnnaes | [ranseseensnsnaseeeesannsnaeeeen [0 0
5302, s
5303. ...
5398. Summary of remaining write-ins for Line 53 from oVerflow PAge .............ccceveeeveieieiereeeeieeeeeeeeieeveesd|eeeee s [0 [0 0
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

CASH FLOW

-

10.
1.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > w0 D

Cash from Operations

Premiums collected net of reinsurance

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 MinuS LiN€ 10) .......coiiiiiiiiiiiieie et
Cash from Investments

Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans ....

12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ociuiiiiiiiiiiiiie e
Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans
13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.4 Net deposits on deposit-type contracts and other insurance liabilities

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .
Cash, cash equivalents and short-term investments:

19.1 Beginning of year

19.2 End of period (Line 18 plus Line 19.1)

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31

................ 133,814,718 |................ 143,709,211 |...............294,831,571
............... 101,848,926 |................. 95,455,860 |............... 192,942,946
1,016,163 1,061,326 2,076,791
236,679,807 240,226,397 489,851,308
................ 203,631,634 |............... 177,746,926 |................324,642 417
................. (6,447,250)|................. (9,196,095)|................(11,619,528)
................. 58,232,888 |................ 57,394,644 |............... 122,751,257
................... 5,134,483 |..................5,111,001 |................ 10,333,806
(8,256,701) (908,593) (9,252,757)
252,295,054 230,152,883 436,855,195
(15,615,247) 10,073,514 52,996,113

................................. 0 [0 il 0
.......................... 9,483 | 2,692 | 3,544
0 5,937,997 7,847,278

................ 248,170,417 |................243,893,834 |...............532,422 497
................ 264,160,330 |..............214,494 343 |............. 499,119,644
................... 8,341,781 [ 4,322,138 | 7,996,312
................................. 0 [ 44,677,360 |................. 62,677,360
................................. 0 [0 o0
................. 16,767,387 |................. 26,718,340 |................ 31,593,299
60,372,976 16,477,507 52,650,275
349,642,474 306,689,688 654,036,890
6,793,587 3,145,204 7,129,408
(108,265,644) (65,941,058) (128,743,801)
................................. 0 [0 il 0
................................. 2 |0 ... 50,000,000
................. 12,500,000 |...covevrnicicieeeens 0 o0
................ (17,113,026)|................... 9,757 487 |................. 10,142,872
................................. 0 [0 o0
67,629,610 10,064,511 16,899,359
63,016,586 19,821,998 77,042,231
................ (60,864,305)|................(36,045,546)|................... 1,204,543
................. 68,903,051 |................ 67,608,508 |................ 67,608,508
8,038,746 31,562,962 68,903,051

Note: Supplemental disclosures of cash flow information for non-cash transactions:




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31

1o INAUSEIEL TR ...t ettt et 0

2. Ordinary life INSUFANGE .........c.cuvvieieitetiiiiiictete ittt et bt ss s st ss s s b s st b b sssnses b s ssssnna eeseieienenanas 139,495,287 |..coovenve. 148,561,971 .o 296,841,773

3. Ordinary iNAIVIUAI BNNUILIES .........c..v.iveveriiiiiieieceeieiet ettt be b ss s ssenafoesennnesesenees 16,719,625 .o 16,871,559 |.ovoiiine 43,257,422

L O =Y [ 11 (S (e e TU o R= TaTe I Tt [V o U Y RSP R KRN 0

5. GroUP lifE INSUIANCE .....coviiiiieiieiieeiieeee ettt ettt ettt e st e eseesaeesaeeseesseesseessesnsesseesssenssenseenseeefoeerseeite st e et e sresieesinesiees [reeiresinesieesteesnesinesnesnees [ereetesr e st ee e sae e 0

6. GIOUD @NNUILIES ......oviviiieiieeeciete ettt ettt et e st esestese st eteesetessebe s ebesestessstessstessssesessesessesessesesasessssedosesensesensesenteseseseesseenne [oreeteseeseseesesensesessesennesens [oesensesensesensese e e 0

T A G H = GIOUD oottt sttt ettt sese e et s s s esenene e ettt ettt eneiene[eeeteieie et |oeen et 0

8. A & H-credit (Group and iNIVIAUAI) ..........coiiiiiiii e e eee[eree e [eeee e 0

9. A H = OtNEI e e 1,694 | 2,432 | 4,101

10.  Aggregate of all Other liNES Of DUSINESS .......coviioieieieieieieccsieieie et [OOSR [0 U 0
11, Subtotal (LINES 1 throUGN 10) ......cvieiuiueieiiiiicecteieieeeeeie et es bbb sse bbb s ebenennae 156,216,606 |................ 165,435,962 |................ 340,103,296
12.  Fraternal (Fraternal Benefit SOCIEHES ONIY) ....c..oeiiiiiiiiiiieecee e e [ [ 0
13. Subtotal (LINES 11 throUGN 12) .....ceiueueiiiiieiieieteieeeeeie e bbb ss bbbt 156,216,606 |................ 165,435,962 |................ 340,103,296
14, DEPOSIt-LYPE CONFACES ......cveviviiirieiieieieieieieieete ettt ettt e e st s e s s s enesssesens |eeeenenenas 1,002,618,383 |............ 1,007,621,250 |............ 2,407,554,133
15. Total (Lines 13 and 14) 1,158,834,989 1,173,057,212 2,747,657,429

DETAILS OF WRITE-INS

00 OO RO SRR RO EOPRPERRPRY
0 OO KOOSR RPN
00 O SOOI RSOOSR RO EOSTRERRPRY
1098.  Summary of remaining write-ins for Line 10 from oOVerflow PAgE ...........ccocvvviiieueueriiininirirsieeieeese s [OOSR [0 U 0
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above) 0 0 0




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

1.

Summary of Significant Accounting Policies and Going Concern

A. Accounting Practices

The financial statements of Columbus Life Insurance Company (the Company) are presented on the basis of accounting practices prescribed
or permitted by the Ohio Department of Insurance (the Department).

The Department recognizes only statutory accounting practices prescribed or permitted by the state of Ohio for determining and reporting
the financial condition and results of operations of an insurance company. The National Association of Insurance Commissioners’ (NAIC)
Accounting Practices and Procedures manual, (NAIC SAP) has been adopted as a component of prescribed or permitted practices by the
state of Ohio. The Department has the right to permit other specific practices that deviate from prescribed practices. There are no
differences between the Company’s net income and capital and surplus following NAIC SAP or practices prescribed and permitted by the
state of Ohio.

A reconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed and permitted by the
State of Ohio is shown below:

F/IS F/S

SSAP # Page Line # 2023 2022
NET INCOME
(1) State basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX 2,384,405 (413,224)
(2) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(3) State Permitted Practices that increase/(decrease) NAIC SAP — —
(4) NAIC SAP (1-2-3=4) XXX XXX XXX 2,384,405 (413,224)
SURPLUS
(5) State basis (Page 3, Line 38, Columns 1 & 2) XXX XXX xxx 388,256,498 369,704,268
(6) State Prescribed Practices that increase/(decrease) NAIC SAP — —
(7) State Permitted Practices that increase/(decrease) NAIC SAP — —
(8) NAIC SAP (5-6-7=8) XXX XXX xxx 388,256,498 369,704,268

Use of Estimates in the Preparation of the Financial Statements

No Change.

Accounting Policy

@
(6)

The Company has not reacquired any SVO Identified Bonds during the reporting period.

Loan-backed and structured securities are stated at amortized cost, except those with an initial NAIC designation of 6, which are stated at
the lower of amortized cost or fair value. Loan-backed and structured securities with an initial NAIC designation of 6 could have a final
designation of 1 through 5 as determined by the SVO financial modeling process. The retrospective adjustment method is used to determine
amortized cost for all loan-backed and structured securities, except for those which an other-than-temporary impairment has been
recognized, which use the prospective adjustment method to determine amortized cost.

D. Going Concern. Management has not raised any doubts about the entity's ability to continue as a going concern.

Accounting Changes and Correction of Errors.

The Company did not have any accounting changes in 2023.

Business Combinations and Goodwill. No Change.

Discontinued Operations. No Change.

Investments

A. Mortgage Loans, including Mezzanine Real Estate Loans. No Change.

B.

C.

D.

Debt Restructuring. None.

Reverse Mortgages. None.

Loan-Backed Securities



E.

STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

(1) Prepayment assumptions are derived from Bloomberg and broker dealer prepayment models or from empirical data.

2) The Company had no other-than-temporary impairments on loan-backed and structured securities for the period ended June 30, 2023,
due to the intent to sell the security or the inability or lack of intent to retain the investment in the security for a period of time sufficient
to recover the amortized cost basis of the security.

3) The following is a list of each loan-backed and structured security with a recognized other-than-temporary impairment, for the period
ended June 30, 2023, where the present value of future cash flows expected to be collected is less than the amortized cost basis of the

securities:
1 2 3 4 5 6 7
Book/Adjusted Amortized Cost
Carrying Value Recognized After Other- Date of
Amortized Cost Present Value Other-Than- Than- Financial
Before Current of Projected Temporary Temporary Fair Value at Statement
CUSIP Period OTTI Cash Flows Impairment Impairment time of OTTI Where Reported
12667G-7TH-0 637,169 633,125 4,044 633,125 618,910 06/30/2023
12667G-BD-4 74,374 60,659 13,715 60,659 60,656 06/30/2023
52520Q-AG-9 224,513 213,321 11,192 213,321 203,264 06/30/2023
52521H-AD-5 388,745 384,942 3,803 384,942 359,624 06/30/2023
Total XXX XXX 32,754 XXX XXX XXX
4) The following is an aggregate total of all impaired loan-backed securities (fair value is less than cost or amortized cost) for which an

other-than-temporary impairment has not been recognized in earnings as a realized loss, including securities with a recognized other-
than-temporary impairment for non-interest related declines when a non-recognized interest related impairment remains as of June 30,
2023:

a. The aggregate amount of unrealized losses:

1. Less than 12 Months 8,802,520

2. 12 Months or Longer 32,891,191
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months 186,606,734

2. 12 Months or Longer 362,160,143

(5) The Company monitors investments to determine if there has been an other-than temporary decline in fair value. Factors management

considers for each identified security include the following:

a. the length of time and the extent to which the fair value is below the book/adjusted carry value;
the financial condition and near term prospects of the issuer, including specific events that may affect its operations;

c.  for equity securities and debt securities with credit related declines in fair value, the Company's intent and ability to hold the
security long enough for it to recover its value to book/adjusted carry value;

d.  for debt securities with interest related declines in fair value, the Company's intent to sell the security before recovery of its
book/adjusted carry value;

e.  for loan-backed securities, the Company's intent and ability to hold the security long enough for it to recover its value to book/
adjusted carry value;

f.  for loan-backed securities, the Company's intent to sell the security before recovery of its book/adjusted carry value.

If the decline is judged to be other-than-temporary, an impairment charge is recorded as a net realized capital loss in the period the
determination is made.

Dollar Repurchase Agreements and/or Securities Lending Transactions

(3) Collateral Received

b. The fair value of that collateral and of the portion of that collateral that it has sold or repledged is $100.4 million.
Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing. No Change.
Repurchase Agreements Transactions Accounted for as a Sale. No Change.
Reverse Repurchase Agreements Transactions Accounted for as a Sale. No Change.
Real Estate. No Change.
Low Income Housing Tax Credit Property Investments. No Change.

Restricted Assets. No Change.

Working Capital Finance Investments. None.

7.1



10.

11.

STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

N. Offsetting and Netting of Assets and Liabilities

Information related to the Company’s derivative instruments and the effects of offsetting on the balance sheet are as follows:

Net Amount
Presented on
Gross Amount Amount Financial
Recognized Offset* Statements
(1) Assets
Derivative Instrument 87,659,122 — 87,659,122
* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1
Net Amount
Presented on
Gross Amount Amount Financial
Recognized Offset* Statements
(2) Liabilities
Derivative Instrument (49,499,289) — (49,499,289)

* For derivative assets and derivative liabilities, the amount offset shall agree to Schedule DB, Part D, Section 1

O. 5% Securities. No Change.
P.  Short Sales. None.
Q. Prepayment Penalty and Acceleration Fees. None.

R. Reporting Entity's Share of Cash Pool by Asset type. None.

Joint Ventures, Partnerships and Limited Liability Companies. No Change.

Investment Income. No Change.

Derivative Instruments. No Change.

Income Taxes.

The Company has recorded a statutory valuation allowance adjustment of $72.2 million that has reduced its net deferred tax assets (before
nonadmittance) to zero as of June 30, 2023. The adjustment is the result of the Company being in a 3-year cumulative loss position with an inability to

project future income.

Information Concerning Parent, Subsidiaries and Affiliates. No Change.

Debt.

B. FHLB (Federal Home Loan Bank) Agreements.

(1) The Company is a member of the Federal Home Loan Bank (FHLB) of Cincinnati. Through its membership, the Company has conducted
business activity (borrowings) with the FHLB. It is part of the Company’s strategy to utilize these funds to increase profitability. The
Company has determined the actual/estimated maximum borrowing capacity as $390.0 million. The Company calculated this amount after a
review of its pledgeable assets (both pledged and unpledged) and after applying the respective FHLB borrowing haircuts.

(2) FHLB Capital Stock

a.  Aggregate Totals

1. Current Year
(a) Membership Stock - Class A
(b) Stock - Class B
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (a+b+c+d)

Actual or estimated Borrowing Capacity as
() Determined by the Insurer

2.  Prior Year-end
(a) Membership Stock - Class A
(b) Membership Stock - Class B
(c) Activity Stock
(d) Excess Stock
(e) Aggregate Total (at+b+c+d)

Actual or estimated Borrowing Capacity as
(6] Determined by the Insurer

11B(2)al(f) should be equal to or greater than 11B(4)al(d)
11B(2)a2(f) should be equal to or greater than 11B(4)a2(d)

1 2 3
Total 2+3 General Account Separate Accounts

3,655,715 3,655,715 —
11,822,273 11,822,273 —
761,012 761,012 —
16,239,000 16,239,000 —
390,000,000 XXX XXX
3,702,998 3,702,998 —
11,941,370 11,941,370 —
932,832 932,832 —
16,577,200 16,577,200 —
330,000,000 XXX XXX



STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption
Eligible for Redemption
1 2 3 4 5 6
Current Not Less Than 6 6 Months to 1 to Less 3to 5 Years
Year Total Eligible Months Less Than 1 Than 3 Years
(2+3+4+5+6) for Year
Redemption
Membership Stock
1. Class A 3,655,715 3,655,715 — — — —
2. Class B — — — — — —
11B(2)b1 Current Year Total (Column 1) should equal 11B(2)al(a) Total (Column 1)
11B(2)b2 Current Year Total (Column 1) should equal 11B(2)al(b) Total (Column 1)
(3) Collateral Pledged to FHLB
a. Amount Pledged as of Reporting Date
1 2 3
Aggregate Total
Fair Value Carrying Value Borrowing
1. Current Year Total General and Separate Accounts Total Collateral
Pledged (Lines 2+3) 416,943,800 450,934,498 276,964,400
2. Current Year General Account Total Collateral Pledged 416,943,800 450,934,498 276,964,400
3. Current Year Separate Accounts Total Collateral Pledged — — —
4. Prior Year-end Total General and Separate Accounts Total Collateral
Pledged 407,892,022 441,109,368 279,611,000
11B(3)al (Columns 1, 2 and 3) should be equal to or less than 11B(3)b1 (Columns 1, 2 and 3 respectively)
11B(3)a2 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b2 (Columns 1, 2 and 3 respectively)
11B(3)a3 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b3 (Columns 1, 2 and 3 respectively)
11B(3)a4 (Columns 1, 2 and 3) should be equal to or less than 11B(3)b4 (Columns 1, 2 and 3 respectively)
b.  Maximum Amount Pledged During Reporting Period
1 2 3
Amount
Borrowed at Time
Fair Value Carrying Value of Maximum
Collateral
1. Current Year Total General and Separate Accounts Maximum Collateral
; Pledged (Lines 2+3) 427,533,581 458,538,178 266,111,000
2. Current Year General Account Maximum Collateral Pledged 427,533,581 458,538,178 266,111,000
3. Current Year Separate Accounts Maximum Collateral Pledged — — —
4 Prior Year-end Total General and Separate Accounts Maximum
: Collateral Pledged 407,892,022 441,109,368 279,611,000
(4) Borrowing from FHLB
a. Amount as of Reporting Date
1 2 3 4
Funding
Agreements
Separate Accounts Reserves
Total 2+3 General Account Established
1. Current Year
(a) Debt 12,500,000 12,500,000 — XXX
(b) Funding Agreements 264,464,400 264,464,400 — 264,210,629
(c) Other — — — XXX
(d) Aggregate Total (at+b+c) 276,964,400 276,964,400 — 264,210,629
2. Prior Year-end
(a) Debt — — XXX
(b) Funding Agreements 279,611,000 279,611,000 — 278,488,600
(c) Other — — XXX
(d) Aggregate Total (a+b+c) 279,611,000 279,611,000 — 278,488,600
b.  Maximum Amount During Reporting Period (Current Year)
1 2 3
General Separate
Total 2+3 Account Accounts
1. Debt 32,000,000 32,000,000 —
2. Funding Agreements 264,464,400 264,464,400 —
3. Other — — —
4. Aggregate Total (1+2+3) 296,464,400 296,464,400 —
11B(4)b4 (Columns 1, 2 and 3) should be equal to or greater than 11B(4)al(d) (Columns 1, 2 and 3 respectively)

c.  FHLB - Prepayment Obligations

Does the company have prepayment

obligations under the following

arrangements
(YES/NO?)
1. Debt No
2. Funding Agreements No
3. Other No

7.3
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13.

14.

15.

16.

17.

18.

19.

20.

STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans
A. Defined Benefit Plan
4. Components of net periodic benefit cost. Not applicable.

Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations. No Change.
Liabilities, Contingencies, and Assessments. No Change.
Leases. No Change.

Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk. No change.

Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

B. (2) Not applicable.
(4) Not applicable.

C. Wash Sales. No Change.
Gain or Loss to the Reporting Entity from Uninsured A&H Plans and the Uninsured Portion of Partially Insured Plans. None.
Direct Premium Written/Produced by Managing General Agents/Third Party Administrators. No Change.

Fair Value Measurements

A.
(1) Fair Value Measurements at June 30, 2023
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
a. Assets at fair value
Bonds: Exchange traded funds 2,835,250 — — — 2,835,250
Common stock: Unaffiliated 96,060,897 — — — 96,060,897
Common stock: Mutual funds 16,984,814 — — — 16,984,814
Preferred stock — 11,408,555 — — 11,408,555
Derivative assets: Options, purchased — 84,178,563 3,480,558 — 87,659,121
Separate account assets* 42,918,009 — — — 42,918,009
Total assets at fair value 158,798,970 95,587,118 3,480,558 — 257,866,646
Net Asset
Description for each class of asset or liability (Level 1) (Level 2) (Level 3) Value (NAV) Total
b. Liabilities at fair value
Derivative liabilities: Options, written — (49,499,290) — — (49,499,290)
Total liabilities at fair value — (49,499,290) — — (49,499,290)

*Separate account assets measured at fair value in this table do not include assets backing market value adjusted annuities, which are
held at amortized cost, with the exception of securities rated NAIC 6 where the security’s fair value is below amortized cost.

7.4



STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

(2) Fair Value Measurements in Level 3 of the Fair Value Hierarchy

Quarter Ended at 06/30/2023

Total gains
Total gains and
Beginning Transfers Transfers and (losses) (losses) Ending
Balance at into Level out of included in included in Balance at
Description 04/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 06/30/2023
a. Assets
Derivative assets:
Options,
purchased 2,436,061 — — (206,907)] 1,014,216 334,386 — — 97,198)| 3,480,558
Total Assets 2,436,061 — — (206,907)) 1,014,216 334,386 — — (97,198) 3,480,558
Quarter Ended at 03/31/2023
Total gains
Total gains and
Beginning Transfers Transfers and (losses) (losses) Ending
Balance at into Level out of included in included in Balance at
Description 01/01/2023 3 Level 3 Net Income Surplus Purchases Issuances Sales Settlements 03/31/2023
a. Assets
Derivative assets:
Options,
purchased 1,717,860 — — (418,314), 791,931 365,333 — — (20,749)| 2,436,061
Total Assets 1,717,860 — — (418,314) 791,931 365,333 — — (20,749) 2,436,061

(3) The Company’s policy is to recognize transfers in and transfers out of levels at the beginning of each quarterly reporting period.

(4) The fair value of preferred stock included in Level 2 has been determined by utilizing market observable inputs from third-party

pricing services.

Derivative instruments included in Level 2 consist of options. The fair values of these instruments have been determined through the

use of third-party pricing services utilizing market observable inputs.

Derivative instruments included in Level 3 consist of options on the Goldman Sachs Multi-Asset Class index and are valued using a
valuation model and inputs from outside sources. The models include the Black-Scholes-Merton model for point to point options,
spreads and average (SPAV) algorithm model for monthly average options and a Monte Carlo model monthly cap (cliquet) options.
The SPAV model is provided by Financial Engineering Associates of Berkley, California.

The assumptions used to determine the fair value of derivatives in Level 3 are derived from outside sources. Bloomberg Investment
Services supplies the S&P Index level, the dividend yield and the London Interbank Offering (interest) Rates (LIBOR). Investment

banks supply estimates of the implied volatility surface. Other than interpolation of the interest rates and implied volatility rates all
inputs are provided by the outside sources.

B. Not applicable.

C.  The carrying amounts and fair values of the Company’s significant financial instruments were as follows:

Aggregate Net Asset Value Not Practicable
Type of Financial Instrument Fair Value Admitted Assets (Level 1) (Level 2) (Level 3) NAV) (Carrying Value)

Bonds 3,055,264,752 3,283,345,479 8,054,733 3,019,586,359 27,623,660 — —
Common stock: Unaffiliated ** 112,299,897 112,299,897 112,299,897 — — — —
Common stock: Mutual funds 16,984,814 16,984,814 16,984,814 — — — —
Preferred stock 11,408,555 11,408,555 — 11,408,555 — — —
Mortgage loans 472,115,366 499,971,749 — — 472,115,366 — —
Cash, cash equivalents, & short-

term investments 8,091,949 8,038,746 8,091,949 — — — —
Other invested assets: Surplus notes 75,470,071 78,743,061 — 75,470,071 — — —
Securities lending reinvested

collateral assets 41,464,720 41,464,720 41,464,720 — — — —
Derivative assets 87,659,121 87,659,121 — 84,178,563 3,480,558 — —
Separate account assets 77,425,959 81,790,709 43,344,295 34,081,664 — — —
Life and annuity reserves for

investment-type contracts and

deposit fund liabilities (742,601,798), (759,323,346) — — (742,601,798), — —
Fixed-indexed annuity contracts (173,793,400)) (180,925,617) — — (173,793,400), — —
Derivative liabilities (49,499,290) (49,499,290) — (49,499,290), — — —
Cash collateral payable (29,550,000)| (29,550,000)| — (29,550,000) — — —
Separate account liabilities * (37,111,106)| (38,334,149)| — — (37,111,106)| — —
Securities lending liability (100,928,846) (100,928,846) — (100,928,846) — — —

*Variable universal life contracts are considered insurance contracts and therefore, are not included in separate account liabilities for purposes of
this disclosure.
**Includes FHLB common stock which is held at cost.

The following discussion describes the valuation methodologies utilized by the Company for assets and liabilities measured or disclosed at fair
value. Fair value estimates are made at a specific point in time, based on available market information and judgments about the financial
instrument, including discount rates, estimates of timing, amount of expected future cash flows and the credit standing of the issuer. Such
estimates do not consider the tax impact of the realization of unrealized gains or losses. For Level 3 investments, the fair value estimates cannot
be substantiated by comparison to independent markets. In addition, the disclosed fair value may not be realized in the immediate settlement of
the financial instrument. As described below, certain fair values are determined through the use of third-party pricing services. Management does
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not adjust prices received from third-parties; however, we do analyze the third-party pricing services’ valuation methodologies and related inputs
and perform additional evaluation to determine the appropriate level within the fair value hierarchy. Care should be exercised in deriving
conclusions about the Company’s business, its value or financial position based on the fair value information of financial instruments presented
below.

Debt Securities, Surplus Notes, and Equity Securities

The fair values of actively traded debt securities, asset/mortgage-backed securities, and surplus notes have been determined through the use of
third-party pricing services utilizing market observable inputs. Less liquid private placement securities trading in less liquid or illiquid markets
with limited or no pricing information are valued using either broker quotes or by discounting the expected cash flows using current market-
consistent rates applicable to the yield, credit quality and maturity of each security.

The fair values of actively traded equity securities and exchange traded funds (including exchange traded funds with debt like characteristics)
have been determined utilizing publicly quoted prices obtained from third-party pricing services. The fair values of certain equity securities for
which no publicly quoted prices are available have been determined through the use of third-party pricing services utilizing market observable
inputs. Actively traded mutual funds are valued using the net asset values of the funds.

Mortgage Loans

The fair values for mortgage loans, consisting principally of commercial real estate loans, are estimated using discounted cash flow analyses,
using interest rates currently being offered for similar loans collateralized by properties with similar investment risk. The fair values for mortgage
loans in default are established at the lower of the fair value of the underlying collateral less costs to sell or the carrying amount of the loan.

Cash, Cash Equivalents and Short-Term Investments

The fair values of cash, cash equivalents and short-term investments are based on quoted market prices.

Derivative Instruments

The fair values of free-standing derivative instruments, primarily call options, are determined through the use of third-party pricing services
utilizing market observable inputs or valuation models incorporating significant unobservable inputs, including projected discounted cash flows,
applicable swap curves and implied volatilities.

Securities Lending Reinvested Collateral Assets

The fair value of securities lending reinvested collateral assets are from third-party sources utilizing publicly quoted prices.

Assets Held in Separate Accounts

Assets held in separate accounts include debt securities and mutual funds. The fair values of these assets have been determined using the same
methodologies as similar assets held in the general account.

Life and Annuity Reserves for Investment-type Contracts and Deposit Fund Liabilities and Fixed-Indexed Annuity Contracts
The fair value of liabilities for investment-type contracts is based on the present value of estimated liability cash flows. Present values reflect the
Company’s margin for uncertainty of the timing of liability cash flows. Key assumptions to the cash flow model include the timing of

policyholder withdrawals and the level of interest credited to contract balances.

Fair values for insurance reserves are not required to be disclosed. However, the estimated fair values of all insurance reserves and investment

contracts are taken into consideration in the Company’s overall management of interest rate risk.

The fair value of liabilities for fixed indexed annuities is based on embedded derivatives that have been bifurcated from the host contract. The fair
value of embedded derivatives is calculated based on actuarial and capital market assumptions reflecting the projected cash flows over the life of
the contract and incorporating expected policyholder behavior. The host is adjusted for acquisition costs with revised accretion rates.

Cash Collateral Payable

The payable represents the obligation to return cash collateral the Company has received relating to derivative instruments. The fair value is
based upon the stated amount.

Securities Lending Liability

The liability represents the Company’s obligation to return collateral related to securities lending transactions. The liability is short-term in nature
and therefore, the fair value of the obligation approximates the carrying amount.

Separate Account Liabilities

Certain separate account liabilities are classified as investment contracts and are carried at an amount equal to the related separate account assets.
Carrying value is a reasonable estimate of the fair value as it represents the exit value as evidenced by withdrawal transactions between contract
holders and the Company.

Not applicable.

Not applicable.

Other Items. No Change.
Events Subsequent. No Change.

Reinsurance. No Change.
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24. Retrospectively Rated Contracts and Contracts Subject to Redetermination.

E. Risk Sharing Provisions of the Affordable Care Act.

(1) Did the reporting entity write accident and health insurance premium which is subject to the Affordable Care Act risk sharing provisions
(YES/NO)? Yes[ ] No[X]

(2) Impact of Risk Sharing Provisions of the Affordable Care Act on Admitted Assets, Liabilities and Revenue for the Current Year

AMOUNT
a. Permanent ACA Risk Adjustment Program
Assets
1. Premium adjustments receivable due to ACA Risk Adjustment —
Liabilities
2. Risk adjustment user fees payable for ACA Risk Adjustment —
3. Premium adjustments payable due to ACA Risk Adjustment —

Operations (Revenue & Expense)

4. Reported as revenue in premium for accident and health contracts (written/collected) due to ACA
Risk Adjustment —

5. Reported in expenses as ACA risk adjustment user fees (incurred/paid) —
b.  Transitional ACA Reinsurance Program
Assets

1. Amounts recoverable for claims paid due to ACA Reinsurance —
2. Amounts recoverable for claims unpaid due to ACA Reinsurance (Contra Liability) —

3. Amounts receivable relating to uninsured plans for contributions for ACA Reinsurance —

Liabilities

4. Liabilities for contributions payable due to ACA Reinsurance - not reported as ceded premium —

5. Ceded reinsurance premiums payable due to ACA Reinsurance —

6. Liabilities for amounts held under uninsured plans contributions for ACA Reinsurance —
Operations (Revenue & Expense)

7. Ceded reinsurance premiums due to ACA Reinsurance —

8. Reinsurance recoveries (income statement) due to ACA Reinsurance payments or expected payments —
9. ACA Reinsurance contributions - not reported as ceded premium —
c. Temporary ACA Risk Corridors Program
Assets
1. Accrued retrospective premium due to ACA Risk Corridors —

Liabilities

2. Reserve for rate credits or policy experience rating refunds due to ACA Risk Corridors —
Operations (Revenue & Expense)
3. Effect of ACA Risk Corridors on net premium income (paid/received) —

4. Effect of ACA Risk Corridors on change in reserves for rate credits —
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(3) Roll forward of prior year ACA risk sharing provisions for the following asset (gross of any nonadmission) and liability balances along

with the reasons for adjustments to prior year balance.

Accrued During the Prior
Year on Business Written
Before December 31 of the
Prior Year

Received or Paid as of the

Current Year on Business

Written Before December
31 of the Prior Year

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Prior Year
Accrued
Less
Payments
(Col2-4)

Prior Year
Accrued
Less
Payments
(Col 1-3)

Year

To Prior

Balances

To Prior
Year
Balances

Cumulative
Balance
from Prior
Years (Col Years (Col
1-3+7) 2-4+8)

Cumulative
Balance
from Prior

5 6 7

8

9 10

Receivable (Payable)

Receivable (Payable)

Receivable (Payable)

Receivable

(Payable)

Ref

Receivable (Payable)

a. Permanent ACA Risk
Adjustment Program

1. Premium adjustments
receivable

2. Premium adjustments
(payable)

3. Subtotal ACA Permanent
Risk Adjustment Program

b. Transitional ACA
Reinsurance Program

1. Amounts recoverable for
claims paid

2. Amounts recoverable for
claims unpaid (contra
liability)

3. Amounts receivable relating
to uninsured plans

4. Liabilities for contributions
payable due to ACA
Reinsurance - not reported as
ceded premium

5. Ceded reinsurance
premiums payable

6. Liability for amounts held
under uninsured plans

7. Subtotal ACA Transitional
Reinsurance Program

c. Temporary ACA Risk
Corridors Program

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

3. Subtotal ACA Risk
Corridors Program

d. Total for ACA Risk Sharing
Provisions

(4) Roll-Forward of Risk Corridors Asset and Liability Balances by Program Benefit Year

Risk Corridors Program Year

Accrued During the Prior

Year on Business Written

Before Dec 31 of the Prior
Year

Received or Paid as of the
Current Year on Business

Differences

Adjustments

Unsettled Balances as of the
Reporting Date

Written Before Dec 31 of
the Prior Year

Prior Year
Accrued
Less
Payments Payments
(Col 1-3) | (Col2-4)

Prior Year
Accrued

Less To Prior
Year

Balances

To Prior
Year
Balances

Cumulative
Balance from
Prior Years
(Col 1-3+

Cumulative
Balance from
Prior Years
(Col 2 -4+

7) 8)

1 2

3 4

5 6 7

8

9 10

Receivable | (Payable)

Receivable | (Payable)

Receivable

(Payable) Receivable

Re

<,

(Payable)

Receivable

(Payable)

a.2014

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

b. 2015

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

c.2016

1. Accrued retrospective
premium

2. Reserve for rate credits or
policy experience rating
refunds

d. Total Risk Corridors
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30.

31.

32.

33.

34.

35.

36.
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(5) ACA Risk Corridors Receivable as of Reporting Date

Risk Corridors Program Year

1 2 3 4 5 6
Estimated Non-accrued
Amount to be Amounts for Asset Balance
Filed or Final Impairment or (Gross of Non- Non-admitted Net Admitted
Amount Filed Other Reasons Amounts admissions) Amount Asset (4 - 5)

a. 2014
b. 2015
c. 2016

d. Total (a+b+c)

24E(5)d (Column 4) should equal 24E(3)c! (Column 9)
24E(5)d (Column 6) should equal 24E(2)cl

Structured Settlements. No Change.

Health Care Receivables. No Change.

Participating Policies. No Change.

Separate Accounts. No Change.

Intercompany Pooling Arrangements. No Change.

Premium Deficiency Reserves. No Change.

Loss/Claim Adjustment Expenses. No Change.

Change in Incurred Losses and Loss Adjustment Expenses. No Change.

Reserves for Life Contracts and Annuity Contracts. No Change.

Premiums and Annuity Consideration Deferred and Uncollected. No Change.

7.9

Analysis of Life Actuarial Reserves by Withdrawal Characteristics. No Change.

Analysis of Annuity Actuarial Reserves and Deposit Type Liabilities by Withdrawal Characteristics. No Change.
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GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..otttk bttt et e e ae e e h et 4Rt e eh e e b e e b e e a b e e a bt ea bt ea bt easesheeebeeebeenbeebeenbeenbeennennne

If yes, has the report been filed with the dOMICIIANY STAIE? ..........oiiii ettt

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? .....

LT e F= (=N o] i =g Lo L= USSP RURU SR

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ ] No[X]

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
[ e I T 4= o PRSI

If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e

If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceoeviiiiiiiiiiiiccee

Yes [ X] No[ ]

Yes[ 1 No[X]

Yes[ 1 No[X]

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis

If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1
Name of Entity

2
NAIC Company Code

3

State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [

If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees

Yes[ 1 No[X]

I N[ 1 NALX]

12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiiniinieiciines

12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
61 SO S S TSRS PPN

By what department or departments?
Ohio Department of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? .....

05/30/2019

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? .....

If response to 8.1 is yes, please identify the name of the bank holding company.

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiiie et

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ 1 NALX]

I No[ 1 NALX]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1
Affiliate Name

2
Location (City, State)

SEC

W&S Brokerage Services, INC. ....ccccoeieiiveiiiivcieicieeeeeee e
Fort Washington Investment Advisors, Inc. ....cccoovevivieieiiviiiicnenies
Touchstone AdViSOrs, INC. .o
Touchstone Securities, Inc. ..occocoovveeennn.
Eagle Realty Capital Partners, LLC. .....

Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio
Cincinnati, Ohio

L¥es...
oves.
VES...

.. YES....
.. YES....
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GENERAL INTERROGATORIES

9.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceevvieiereveresiiieceeeeeennns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

9.3 Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .................................... Yes [ ] No[X]
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ... B e
INVESTMENT

11.1  Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccceeviiiiiriuereiiiieiiseiese et es et nses Yes [ ] No[X]
11.2  If yes, give full and complete information relating thereto:

12. Amount of real estate and mortgages held in other invested assets in Schedule BA: ............ccoo i $..

13. Amount of real estate and mortgages held in short-term investments: ..............c.ccoceeee.

14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....

14.2 If yes, please complete the following:

1 2

Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

g O = T4 o LU RSP RURUSRURRURN
14.22 Preferred Stock ....
14.23 Common Stock ....
14.24 Short-Term Investments
14.25 Mortgage Loans on Real Estate
14.26 All Other

113,998 687

108,163, 143

oL ee e

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ............. 108,163, 143 ....113,998 687

14.28 Total Investment in Parent included in Lines 14.21 t0 14.26 @bOVE .........cc.eiiiiiiiiiiiiiiieceeeeee et e e D oo D
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB7? .............ccccoiiiiiiiiiiiiiiicccc e Yes [ X] No[ 1]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............cccccoeviiiiiiiene Yes[ X] No[ 1 NAT ]

If no, attach a description with this statement.

16.  For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..... $ 100,440, 142
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 100,477,541
16.3 Total payable for securities lending reported on the liability PAgE. .........ccceveverecueueeeieeeeceeteeeeeeeecee et $ 100,928,846
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18.2

20.

21.
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GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

1 2
Name of Custodian(s) Custodian Address
BANK OF NEW YORK MELLON .. ONE WALL STREET NY NY 10286
FEDERAL HOME LOAN BANK .... CINCINNATI OH 45202

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............cccccceeeeee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as

such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
FT WASHINGTON INVESTMENT ADVISORS ......cooiieceeieeeenicncieeeeseseseeseeee e Ao

17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVested @SSEtS?.........ccovoiriirrieeeeirree e Yes[ 1 No[X]

17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........ccovverieccieninnnseeeene Yes[ 1 No[X]

For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.

1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
Securities Exchange
Commission ...

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? ........c..iiiiiiiiiie ettt e et et et et et et e e e e enean Yes[ 1 No[X]

By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.

Has the reporting entity self-designated PLGI securities? ............ Yes[ 1 No[X]

By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiine Yes[ 1 No[X]
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GENERAL INTERROGATORIES

PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn B 499,971,749
1.14 Total Mortgages in GO0 SANGING .......c.o.ovvrceeeeeeeeeeeceete et eeaeeete s s s s ae et es s s e seteseses s assesesessasaseesesasssassssssesassssansssesannans $ 499,971,749

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $ 0

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B 0
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccovoriuruereieeeececee e eeceeae e $ 499,971,749

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $ 0

Operating Percentages:

2.1 AGH IOSS PEICENT ......eceeeetetteeceee ettt et st et et et et et et e s ea et s e s e s e s e b et esessases s e et et e s et et eseaseses a2 et e b et esess et s es s et et et eseseases e s e s e s et et esesn et s es s esebesesese SAeAentatteeeeetenene e e e s enenas 4,329.400 %
2.2 A&H COSt CONTAINMENT PEICENL .........cvvivieieiiiieietetetcteeeeee et et e te s et esesee et st st esesesessssas et st et eses et esesess s e s eseses et et eseasasesesesesesesessas s es s et et et et essas s ssas e s e e e et e eseseeesesen e e e s eses et eaenens 0.000 ‘%
2.3 A&H expense percent excluding COSt CONtAINMENT EXPENSES ..........ccoveiviviuetetitieieeeetetetetesesesesee et e ts et esessse s et et eseses et esess s et st esesesesessasas 2aesssesesesesenenenesasaeesesenenens 500.100 %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........cccueueieieececee ettt ee et teseeesssae et s esenssaetetesesensssesesssesensssssetesesanssanaesas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocooiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.cccccooevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMING ENLILY? .......cvcvieieiecieteieiieeee ettt ettt ettt s s s s s s s et s s s et et s e s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviicucueeeieeee ettt e s s s asasaesesensananeesnas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type

States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. Alabama ..o AL oo b s 1,108,155 |ovoeeeveiieinne O e O i 0 1,108, 155

2. Alaska ......cccooiiiii AK , U [ O D L U

3. Arizona..... ... AZ

4. Arkansas .. AR b [ 80,000 [ 100,000 O e U

5. California .. ... CA

6. Colorado ...... ... CO

7. Connecticut .. .. CT

8. Delaware. ............. ... DE

9. District of Columbia . DC |eeeeveebeinii ol 128189 | O O e O

13,687,391 |..
5,644,745 |

10. Florida ..
11.  Georgia

12.  Hawaii .. .. HI

13. Idaho .... SID b fe0092,000 e U D e O
14.  lllinois ... . IL

15. Indiana. . IN

16. lowa ..... - 1A

17. Kansas . o KS b 808000 | O e O e O
18.  Kentucky ......oocvviiiiiiiii KY

19.  LouiSiana .......ccceeeiiiiiiiiie e LA , LOU0 [t O e O
20. Maine .......

21.  Maryland K , . . .. .

22, Massachusetts ........ccccoovererieeniencieeceenea MA |l [ 2,006,569 |............ 1, 109 032 [ O e

23, MIChigan ..o ML o b [ 3,332,356 o 6,392 | B |

24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e
27. Montana
28. Nebraska ..

29. Nevada ........ .

30. New Hampshire ... NH

31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ 17, 801 | O [ 0 s 4,478,505
32.  New Mexico . .. NM ..387,715 |..
33. New York ..... ..814,730 |..

34. North Carolina ..
35. North Dakota

..5,238,504 |..

12,060,302 |

36. Ohio .............
37. Oklahoma . .3,112,366 |.
38. Oregon......... ....617,817 |.

39. Pennsylvania ... 4,678,689 |.
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...

43. Tennessee ...

cocoocococoococoo

44. Texas .......

45. Utah .....

46. Vermont .
A7, Virginia ....ooocoeeeiiiiicece e
48.  Washington ...

49. West Virginia
50. Wisconsin ....

51, WYOMING ...cooiiiiiiiiiiiiiice e
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccoeeevuveennnns .. CAN
58. Aggregate Other Aliens .. OT
59.  Subtotal ......ccccciiiiiiii
90. Reporting entity contributions for employee benefits
Plans. ... XXX e D L D D
91.  Dividends or refunds applied to purchase paid-up
additions and annuities.............ccocooi f s XXX ,183,322 | U L U
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccoeeeeeeeeeeereinneees foeees XXXt e U L O e U
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 0.
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oceeoeeiiiiininis K 0.
95.  Totals (Direct BUSINESS)........cccuevrveeirieinieirieiennns . XXX..... . 139,495,287 |. 0.
96. Plus Reinsurance Assumed. o XXX e [ 0] 0.
97  Totals (All Business).... . . 139,495,287 |. .0}....... 156,216,606
98. Less Reinsurance Ceded...........ccevvrvevreererereneensfoveeees XXXeooos | 23,363,813 [V 23,363,813 |.oeieiieiiecne 0
99. Totals (All Business) less Reinsurance Ceded XXX 116,131,474 16,719,625 1,694 0 132,852,793 1,002,618,383

DETAILS OF WRITE-INS

58001. ZZZ Other Alien .. 0 ..457,730 |.. 0

58002. ..oocviiiiiiiiens
58003. ..ooiiiiiriiriie e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVETflOW PAGE ....cvvviviieirecieciecre e[ XXX e e (1 [0 (1 [0 (VN PO 0
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 457,730 0 0 0 457,730 0
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ....cveveviiicriciecrecieeiecie e[ XXX e e (1 [0 (1 [0 (VN PO 0
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX 0 0 0 0 0 0
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccocverinr weeene 50 4. Q- Qualified - Qualified or accredited reiNSUrer..............ceeveueeereieseeieees e 0
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiieeieeee et ene aeinnes 0 5. N-None of the above - Not allowed to write business in the state............. ... 7
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... ....... 0

11
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE Y — INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP
PART 1 — ORGANIZATIONAL CHART

NAIC# TIN#
PARENT - WESTERN & SOUTHERN MUTUAL HOLDING COMPANY, OH (NON-INSURER) 31-1732405
SUBSIDIARY - WESTERN & SOUTHERN FINANCIAL GROUP, INC., OH (NON-INSURER) 31-1732404
SUBSIDIARY - WESTAD LEASING LLC, OH (NON-INSURER) 84-3195821
SUBSIDIARY - THE LAFAYETTE LIFE INSURANCE COMPANY, OH (INSURER) 65242  35-0457540
SUBSIDIARY - LLIA, INC., OH (NON-INSURER) 35-2123483
SUBSIDIARY - THE WESTERN AND SOUTHERN LIFE INSURANCE COMPANY, OH (INSURER) 70483  31-0487145
SUBSIDIARY - WESTERN-SOUTHERN LIFE ASSURANCE COMPANY, OH (INSURER) 92622  31-1000236
SUBSIDIARY - IFS FINANCIAL SERVICES, INC., OH (NON-INSURER) 31-1328371
SUBSIDIARY - W&S BROKERAGE SERVICES, INC., OH (NON-INSURER) 31-0846576
SUBSIDIARY - WA&S FINANCIAL GROUP DISTRIBUTORS, INC., OH (NON-INSURER) 31-1334221
SUBSIDIARY - COLUMBUS LIFE INSURANCE COMPANY, OH (INSURER) 99937  31-1191427
SUBSIDIARY - INTEGRITY LIFE INSURANCE COMPANY, OH (INSURER) 74780  86-0214103
SUBSIDIARY -  NATIONAL INTEGRITY LIFE INSURANCE COMPANY, NY (INSURER) 75264  16-0958252
SUBSIDIARY - GERBER LIFE INSURANCE COMPANY, NY (INSURER) 70939  13-2611847
SUBSIDIARY - GERBER LIFE AGENCY, LLC, OH (NON-INSURER) 43-2081325
SUBSIDIARY - WESTERN & SOUTHERN INVESTMENT HOLDINGS, LLC, OH (NON-INSURER) 06-1804434
SUBSIDIARY - EAGLE REALTY GROUP, LLC, OH (NON-INSURER) 31-1018957
SUBSIDIARY - FORT WASHINGTON INVESTMENT ADVISORS, INC., OH (NON-INSURER) 31-1301863

SUBSIDIARY - FABRIC TECHNOLOGIES, INC., NY (NON-INSURER) 47-5482199
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|88-3067073 .. 1020 Winter Springs JV, LLC ......evvvvvvvvnnnnnns LRl NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..67.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee ins
0836 ...|Western-Southern Group ........ccccoeeenn [ueeen 00000 .... |88-3192792 .. 2378 Park Holdings, LLC ..cooovcvveenieeiiiene LOH] e NIA....... WS Real Estate Holdings LLC ... . [Ounership.. ..94.000 ....|Western & Southern Mutual Holding Co . |[...NO......]..cc ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn |euee 00000 ....|81-3013986 .. 309 Holdings, LLC ...covvvvmeeiiieieiieeieeieieeeeees . Ownership.. ..1.000 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|81-3013986 .. 309 Holdings, LLC ... . |WS Real Estate Holdings LLC . | Ownership.. .48.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|27-1594103 .. 506 Phelps Holdings, LLC .. WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |88-1614351 .. Al Neyer Industrial Fund I1-Q LLC Ounership.. .4.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|86-1791268 .. Alta 287 Venture LLC .............. . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|84-5144260 .. Alta at Horizon West, LLC .....oovvviviiiiiiiianens . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4797036 .. Azalea Apartment Venture, LLC . WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|83-3057118 .. Beardsley Inv. Holdings,LLC . .. |WSLR Holdings LLC ............. . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-4690994 .. BGA Capital, LLC .oovvveeeiieiiiiiiiieeeeees .. |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|83-4499681 .. Blackstone Real Estate Investment Trust . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-1583182 .. Broomfield SH Holding, LLC .......ovvvvvvvriiennes . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ Western-Southern Life Assurance Co .......... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|88-1472975 .. Cabot Industrial Value Fund VII, L.P. ........ LMALL NEA e | e Ownership . | Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|35-2431972 .. Canal Senate Apartments LLC ...................... N NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|88-3946170 .. Candler Road Stockbridge Venture, LLC ........ L GAL] s NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-0894869 .. Cape Barnstable Investor Holdings,LLC ........ LMALL NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|20-8819502 .. Carmel Holdings, LLC . . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-5862349 .. Carmel Hotel, LLC ...oovvvvriiiiiiiiiieeiieeieieeeees . Carmel Holdings, LLC Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|31-1449186 .. Carthage Senior Housing Ltd OH....of oeens NIA....... WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|82-4579654 .. Cedar Park Senior Inv. Holdings, LLC . T NIA....... WSLR Holdings LLC Ownership.. .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-3863649 .. Chestnut Anchor Healthcare Fund Il LP ........ LT NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..25.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-2810787 .. Chestnut Heathcare Partners, LP Ownership.. .21.350 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|23-1691523 .. Cincinnati Analyst Inc ........... . Columbus Life Insurance Co . Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3238622 .. Cincinnati CBD Holdings, LLC ..........vvvvvnnee WS Real Estate Holdings LLC ... .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccoevenr funeee 00000 .... |20-0434449 .. Cleveland East Hotel LLC ......ccevvveiveeninenne WS CEH LLC e Ounership ..37.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccuveen |eeee 99937 ....|31-1191427 .. Columbus Life Insurance Co ......eeeveveeeeeeeeene | e OHeeeis ] eeee et RE e [ e OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 .... | 87-4569007 .. Concord HB K Clayton Holdings, LLC ............ WS Real Estate Holdings LLC ... Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|85-1998953 .. Courtland Apartments,LLC ........... .. |WS Real Estate Holdings LLC ... Ownership.. .98.000 ....|Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|45-2524597 .. Cranberry NP Hotel Company LLC ... . |NP Cranberry Hotel Holdings, LLC .. . | Ownership.. ..|Western & Southern Mutual Holding Co . |....NO...
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|82-3600937 .. CrossHarbor Strategic Debt Fund, L.P. . . | Western-Southern Life Assurance Co . | Ownership.. .. |Western & Southern Mutual Holding Co . |....NO...
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-2681473 .. Day Hill Road Land LLC .....ccovveeeeeeeeeeieeeennn . WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|88-3066875 .. Delaney Land Partners, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1290497 .. Eagle Realty Capital Partners, LLC . Eagle Realty Group, LLC .... | Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee oonis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1779165 .. Eagle Realty Group, LLC OH.....f...... NEA e | e Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee enis
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|31-1779151 .. Eagle Realty Investments, Inc .. OH.....foeees NIA....... Eagle Realty Group, LLC Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|82-1940957 .. Eagle Rose Apt. Holdings,LLC ........cccevveeeens LN NIA....... Ownership.. .. 2.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvvvees |eeees 00000 ....|47-1596551 .. East Denver Investor Holdings, LLC ............ 00| e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccvenn | eeee 00000 ....|46-1383159 .. Emerging Markets LLC ......ccoooiiiiiinnee Integrity Life Insurance Co Ownership.. ..33.540 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .. . . [National Integrity Life Insurance Co .. | Ownership.. .16.980 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccccccennn |.ee 00000 ....|46-1383159 .. Emerging Markets LLC .....ccccooiiiiiiiniinnnnnses The Lafayette Life Insurance Co .............. Ownership.. ..26.370 ....[Western & Southern Mutual Holding Co .
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|46-1383159 .. Emerging Markets LLC .....ccooeennnnnniiiiiinnnnne LOH ] NIA....... Western-Southern Life Assurance Co .......... Ownership.. ..23.110 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
0836 ...|Western-Southern Group .........cccceeee | oeens 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALLL) NIA....... Western-Southern Life Assurance Co .......... Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...[Western-Southern Group ........cccevvvnne | e 00000 ....|87-3176470 .. EQT Exeter Industrial Core Plus Fund IV ..... LPALL] NIA....... Integrity Life Insurance Co .........cceenne. Ownership . |Western & Southern Mutual Holding Co . |[....NO......|..... .....
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ........cccevvvnne | e 00000 ... |87-3176470 .. EQT Exeter Industrial Core Plus Fund IV Ownership.. . |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|92-3599326 .. ERG-CP FM Portfolio JV, LLC . |WS Real Estate Holdings LLC Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|92-0486096 .. ERG-CP MN 6-Pack JV, LLC ..ccooeeveeeeeeeeeeeeenns . WS Real Estate Holdings LLC ... . | Ownership.. ..|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|86-3736212 .. Etowah Joint Venture Partners, LLC ............ WS Real Estate Holdings LLC ..........ccceeeees Ownership ..|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|47-5482199 .. Fabric Technologies, Inc. .....cccovviiiiiieinnnnns LN NEA e | e OWNErship..coeeeeeeeeeeeeee e .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|45-5350091 .. Flat Apts. Investor Holdings, LLC .............. . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 .... | 82-3668056 .. Flats Springhurst Inv Holdings, LLC .. . .. |WS Real Estate Holdings LLC . | Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|88-0815943 .. Forest Parkway Atlanta Venture, LLC ........... . WS Real Estate Holdings LLC ... . | Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund .............. e OH ] N e Ownership ..37.050 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|45-0571051 .. Fort Washington Active Fixed Fund Integrity Life Insurance CO ................... Ownership.. ..4.160 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|52-2206044 .. Fort Washington Capital Partners, LLC . |Fort Washington Investment Advisors, Inc. |Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0837 ...|Western-Southern Group .........cccccuenn | eeeee 00003 ....|31-1727947 .. Fort Washington Flexible Income LLC Integrity Life Insurance CO ..........cc..e.... Ownership.. ..20.050 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuunn |eeee 00001 ....|31-1727947 .. Fort Washington Flexible Income LLC ........oo. oo OHeeees ] eee e e NTA e e Ownership.. ..18.600 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00002 ....|31-1727947 .. Fort Washington Flexible Income LLC . . |Western & Southern Financial Group, Inc. . |Ownership.. .25.840 ....|Western & Southern Mutual Holding Co .
Fort Washington Global Alpha Domestic Fund LP|
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ... |47-3243974 .. | iooiiiiiiiiis | eeeiiiiiiiiiies | e iaaiies | e ———— LOH ] NIA....... Western & Southern Financial Group, Inc. . |Ownership ..99.990 ....|Western & Southern Mutual Holding Co .
Fort Washington Global Alpha Domestic Fund
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|98-1227949 .. Fort Washington Global Alpha Master Fund LP |..0H.....|...... NIA....... .... | Ownership.. ..99.470 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. .| Columbus Life Insurance Co . Ownership.. .31.860 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Integrity Life Insurance Co . | Ownership.. .6.050 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. National Integrity Life Insurance Co .. | Ownership.. .. 6.040 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC Ownership.. .1.610 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|31-1702203 .. Fort Washington High Yield Invt LLC .. Western-Southern Life Assurance Co Ownership.. ..40.940 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|27-0116330 .. | .ieevvvvvveees | eeveeeeiiiiiieen | evereiiiriii Fort Washington High Yield Invt LLC Il ....... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..21.900 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
Western & Southern Investment Holdings LLC
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 311301863 .. | ..eevvvvvveees | eeveeeiieiiiinen | i Fort Washington Investment Advisors, Inc. ... |..0H.....]...... NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|52-2206041 .. | ..eeevriiiiies | eeeeerrrieiiinen | e Fort Washington PE Invest Il LP ................ L OH] e NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..cooeeeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|.ccee onen
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|52-2206041 .. | ..eeevriiiiies | eeeeerrrieiiinen | e Fort Washington PE Invest Il LP ................ L OH] e NEA e | e OWNErship..cooeeeeeeeeeeeeeeee e .. 7.630 .... |Western & Southern Mutual Holding Co . |....NO.....|.ccee oenn
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 31-1727947 .| eoveieieiiiis | e | i Fort Washington PE Invest 111 LP ............... LOH ] NIA....... Fort Washington Capital Partners, LLC ..... ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 31-1727947 .| eoveieieiiiis | e | i Fort Washington PE Invest 111 LP ............... LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..45.280 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 .... | 16-1648796 .. | ..ccoevvvveeee | eommemeiniiiinnn | e Fort Washington PE Invest IVLP ................ L OH] e NIA....... Fort Washington Capital Partners, LLC ..... OWNErship..coeeeeeeeeeeeeee e .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO.....].ccee enn
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 .... | 16-1648796 .. | ..ccoevvvveeee | eommemeiniiiinnn | e Fort Washington PE Invest IVLP ................ L OH] e NEA e | e OWNErship..coeeeeeeeeeeeeee e ..35.410 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee oein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1722824 .. | ..ocovvvviiiis | e | e Fort Washington PE Invest IX-B-LP .............. LOH ] NIA....... FWPEL 1X GP, LLC voveeeeeeeeeeeeeeeeeeee e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1722824 .. Fort Washington PE Invest .. OH.... JUDUUUN TR Ownership.. .99.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceeeveveee |eeeee 00000 ....|81-1997777 .. Fort Washington PE Invest . |FWPEI IX GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .........cceevvvees |ees 00000 ....|81-1710716 .. Fort Washington PE Invest FWPEI 1X GP, LLC .. . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
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Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ... | 811710716 .. | .eeeeveeviiies | eereeeeeieiiinee | e Fort Washington PE Invest IX-LP ................ L OH] e NEA e | e OWNErship..ccoeeeeeeeeeeeeeeee e ..2.160 .... |Western & Southern Mutual Holding Co . |....NO.....|cccee oein
..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|87-3834210 .| .ievvvvvviiees | eeeeeeeiiiiiiien | e Fort Washington PE Invest SM Il ................ LOH ] NIA....... FWPEL X GP, LLC oo ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3834210 .| .ievevvvviiens | eereeeeiiiiiieen | e Fort Washington PE Invest SM Il ................ LOH ] NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..25.300 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|87-3815473 .. Fort Washington PE Invest SM II-B-LP ......... LOH ] NEA e | e Ownership.. ....|Western & Southern Mutual Holding Co . |....NO......|.coee weeee
...| Western-Southern Group .......ccceeevrees | eeee 00000 .... [87-3815473 .. Fort Washington PE Invest SM I1-B-LP ......... WOHe] e NIA....... FUPEL X GP, LLC weeeeeeeeeieeieeie e Ownership.. ... |Western & Southern Mutual Holding Co . |[....NO......[.... ..
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|87-3835610 .. Fort Washington PE Invest SM 1K .............. LOH ] NIA....... FWPEI X GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest VLP .................. L OH] e NIA....... FWPEI V GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cccoeeeeees [nns 00000 ....|20-4568842 .. Fort Washington PE Invest VLP .................. L OH] e NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. et
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP ............... LOH ] NIA....... FWPEI VI GP, LLC .. Ownership.. . |Western & Southern Mutual Holding Co . |[....NO......[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|26-1073680 .. Fort Washington PE Invest VI LP LOH ] NEA e | e Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee
..| Western-Southern Group ......c.cceceeees | eeee 00000 .... [27-1321348 .. Fort Washington PE Invest VII LP ... WOHe] e NIA....... FWPEI VII GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . [...NO......|.ccen ..o
The Western and Southern Life Insurance Co
..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|27-1321348 .. Fort Washington PE Invest VII LP OH.....foeees NIA....... Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeet
..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP .. LOH ] NIA....... FWPEI VIII GP, LLC ... .... | Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co
..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|32-0418436 .. Fort Washington PE Invest VIII-B-LP Ownership.. ..|Western & Southern Mutual Holding Co .

..... 00000 .... |35-2485044 ..

Fort Washington PE Invest VIII-LP .. . |FWPEI VITI GP, LLC
The Western and Southern
......................................................... Ownership..
FIPEI X GP, LLC Ounership..

The Western and Southern

Ownership.. . |Western & Southern Mutual Holding Co .

..... 00000 .... |35-2485044 ..
..... 00000 .... [83-1023433 ..

Fort Washington PE Invest VIII-LP ..
Fort Washington PE Invest X-B-LP ...

..|Western & Southern Mutual Holding Co .
. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|83-1023433 .. Fort Washington PE Invest X-B-LP ............... LOH ] NEA e | e Ownership ..|Western & Southern Mutual Holding Co . |....NO......|.ceee weeee

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NIA....... FWPEL X GP, LLC oo Ownership . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859143 .. Fort Washington PE Invest XI ...........ccc..... L OH] e NEA e | e Ownership . |Western & Southern Mutual Holding Co . [....NO......[..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........cceeeeeees [onns 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. L OH] e NEA e | e Ownership.. ....|Western & Southern Mutual Holding Co . |....NO......|.ccc. weeee

..|Western-Southern Group ........cceeeeeeers [ s 00000 ....|87-3816231 .. Fort Washington PE Invest XI-B-LP .............. LOH ] NIA....... FWPEL X GP, LLC oo Ownership.. .. [Western & Southern Mutual Holding Co . |[....NO......[..... .....

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|87-3859775 .. Fort Washington PE Invest XI-K .................. L OH] e NIA....... FWPEI X GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....

..|Western-Southern Group ........cceeeeeeens [nnnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ................. LOH ] NIA....... FWPEI X GP, LLC Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co

...|Western-Southern Group .........ccoeeeeees [onnn 00000 ....|83-1005851 .. Fort Washington PE Invest X-LP ... [ o OHe ] e e NTA s e Ownership.. .. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [onns 00000 ....|83-1036934 .. Fort Washington PE Invest X-S I FWPEL X GP, LLC oo Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnn 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. ....... . Fort Washington PE Invest V LP . Ownership.. ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccoeeeeeees [ i 00000 ....|20-5398098 .. Fort Washington PE Investors V-B, L.P. . . |FWPEI V GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... Fort Washington PE Invest V LP . Ownership.. ..|Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|20-5398156 .. Fort Washington PE Investors V-VC, L.P. ..... FWPEI V GP, LLC Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . .. |Fort Washington PE Invest V LP . . | Ownership.. .. |Western & Southern Mutual Holding Co .

..|Western-Southern Group ........ccceeeeeees [nns 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . .. |Fort Washington PE Invest VI LP ... Ownership.. .. [Western & Southern Mutual Holding Co .

..|Western-Southern Group ........cceeeeeeers [nnnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. . . |Fort Washington PE Invest VII LP Ownership.. . |Western & Southern Mutual Holding Co .

..... 00000 .... |26-3806629 ..

Fort Washington PE Opp Fund Il, L.P. ......... FWPEO 11 GP, LLC .. | Ownership.. . | Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance C:

..|Western-Southern Group ........ccceeeeeees [nnn 00000 ....|26-3806629 .. Fort Washington PE Opp Fund II, L.P. ......... L OH] s NIA....... Ownership.. .. [Western & Southern Mutual Holding Co . [....NO......[..... .....
...|Western-Southern Group .........cceeeeeees [ onns 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NIA....... Fort Washington PE Invest VII LP .. .... | Ownership.. .... |Western & Southern Mutual Holding Co . |....NO.....[..... .....
..[Western-Southern Group .........coceeeeees [.nnns 00000 ....]90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ L OH NIA....... Fort Washington PE Invest VIII LP ........... Ownership . | Western & Southern Mutual Holding Co . [....NO.....[..... .....
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. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|90-0989164 .. | ..ccovvvvvvees | eeverriiiiiiiien | e Fort Washington PE Opp Fund |11, L.P. ........ COHe] s NIA....... FWPED 111 GP, LLC weeeeeeeeeeeeeeeeeeeeeeeeeees ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee .. 0.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|90-0989164 .. Fort Washington PE Opp Fund |11, L.P. ........ LOH ] NEA e | e Ownership.. ..2.160 .... |Western & Southern Mutual Holding Co . |....NO......|eeeee iis
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 .... |37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... [..OH.....| ...... NIA....... FWPEO 111 GP, LLC Ounership.. ..0.500 ... |Western & Southern Mutual Holding Co . |[...NO......]..cc. ...
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........ccccouenn |eeee 00000 ....|37-1736757 .. Fort Washington PE Opp Fund I11-B, L.P. ..... Ownership.. ..84.030 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|85-1483379 .. Fort Washington PE Opp Fund IV, L.P. . . | FWPEO 1V GP, LLC . | Ownership.. . 0.500 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group ........ccocoveenr [uneee 00000 ... |85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ....... FWPEO IV GP, LLC .. .. [ Ownership.. ..0.500 ... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|85-1503656 .. Fort Washington PE Opp Fund IV-B, L.P. ..oooo o OHuuis] e e NI AL e Ownership ..99.400 ....|Western & Southern Mutual Holding Co .
. 0837 ...|Western-Southern Group ........ccevvvevees |eeees 00001 ....|85-1521520 .. Fort Washington PE Opp Fund IV-K, L.P. FWPEO 1V GP, LLC . | Ownership.. .. 0.500 .... |Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|87-2353885 .. Fourth and Pike Apartments, LLC .. OH... veeeee. | WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|47-1922641 .. Frontage Lodge Investor Holdings, LLC ... . C0] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn |eeee 00000 ....|81-1698272 .. FWPEI IX GP, LLC L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|87-1225842 .. FWPEI Mauna Kea GP, LLC .... LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | euee 00000 ....|87-3616440 .. FWPEI SM |1 GP, LLC ... L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-4844372 .. FWPEI V GP, LLC ... . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuenn | eeee 00000 ....|26-1073669 .. FWPEI VI GP, LLC .... . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|27-1321253 .. FWPEI VII GP, LLC ... LOH ] NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|46-3584733 .. FWPEI VIII GP, LLC . L OH] e NIA....... Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-0980611 .. FWPEI X GP, LLC Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuvenn |oeee 00000 ....|87-3656912 .. FWPEI XI GP, LLC . . . |Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|26-3806561 .. FWPED 11 GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn |eeee 00000 ....|46-2895522 .. FWPEO 111 GP, LLC . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|85-1463366 .. FWPED IV GP, LLC ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeee . Fort Washington Investment Advisors, Inc. |Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance C
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|43-2081325 .. Gerber Life Agency, LLC ...cocennnnnniiiiiinnnne LOH ] NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 70939 ....| 13-2611847 .. Gerber Life Insurance Company .. Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 .... | 82-2495007 .. Grand Dunes Senior Holdings, LLC . WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 88-3437673. Hampton Roads 0z Fund WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........ccccuveen |eeee 00000 ....|88-4269012 .. Henley Residences Holdings, LLC .. WS Real Estate Holdings LLC ... Ownership.. ..47.270 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|92-1556010 .. Hunters Creek JV, LLC .......... . |WS Real Estate Holdings LLC ... Ownership.. .67.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | e 00000 ....|31-1328371 .. IFS Financial Services, Inc . . | Western-Southern Life Assurance Co .. | Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
0836 ...|Western-Southern Group .........cccccuveen | e 74780 ....|86-0214103 .. Integrity Life Insurance Co .......ccccceeunnnnee LOH] s IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccccuveen | e 00000 .... | 34-1826874 .. IR Mall Associates LTD .....cceeeeeieeiiiiiieeenens LRl NIA....... Ownership.. ..49.500 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 .... | 85-3569568 .. Jomax Holdings, LLC ......evvvvvviiiiiiiiiiiiiiiinnns LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|83-1797000 .. Keller Hicks Inv. Holdings, LLC ................ JURN U D NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|87-2435757 .. Kemah Holdings, LLC . |WS Real Estate Holdings LLC Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuuenn |eeee 00000 ....|31-1705445 .. LaFrontera Holdings, LLC ... . WS Real Estate Holdings LLC ... . | Ownership.. ..74.250 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|83-3004899 .. Lennox Zionsville Inv. Holdings,LLC N NIA....... WSLR Holdings LLC ...covvvvveiiiiiiiiiiiieiieeeens Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|35-2123483 .. LLIA, INC. weviiiiiiiiiiieiieeeeeeeeeeeeeee e | OH] s NIA....... The Lafayette Life Insurance Co .............. Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|82-3826695 .. Lorraine Senior Inv. Holdings, LLC ............ LRl NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuvenn | eeee 00000 ....|47-2577517 .. Lytle Park Inn, LLC . . |WS Real Estate Holdings LLC Ownership.. .98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|47-3966673 .. Main Hospitality Holdings ......ccovvvvviveeennnns . WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
0836 ...|Western-Southern Group .........cccceuunn | eeee 00000 ....|83-4499681 .. Manchester Semmes 0Z Fund 11, LLC .............. AL NIA....... WS Real Estate Holdings LLC ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveee |eens 00000 ....|83-4582162 .. Manchester Semmes 0z Fund, LLC .................. LVALLL NIA....... WSLR Holdings LLC Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

Vel

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an

Name of Securities Relation- Board, Owner- SCA

Exchange Domi- ship Management, ship Filing

NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
Mauna Kea Taft-Hartley Partners (ERISA),

. 0836 ...[Western-Southern Group ........c.cccccees | ene 00000 ....|87-1271007 .. L . FWPEI Mauna Kea GP, LLC ........cccoeeverrnneees Ownership ..0.500 ... |Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|84-2984546 .. Nashville Hotel JV LLC .oooeveeeeeeiiieiiiieeeeenns . e WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 75264 ....|16-0958252 .. National Integrity Life Insurance Co . .| Integrity Life Insurance Co Ownership.. 100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|02-0593144 .. North Pittsburg Hotel LLC ..............cceeeeiis . e WSALD NPH LLC

.... | Ownership.. ..37.000 ....|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|45-2914674 .. NP Cranberry Hotel Holdings, LLC ............... . WS Real Estate Holdings LLC .........cccceeeens Ownership ..98.000 ....|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|31-1338187 .. OTR Housing Associates LP ........ccccoveeeeeeenes L OH] e NEA e | e Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee ein
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|81-2515872 .. Patterson at First Investor Holdings, LLC ... |..OH.....]...... NIA....... Integrity Life Insurance Co ... Ownership.. .100.000 ...|Western & Southern Mutual Holding Co . |....NO......]eeeee eiis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|88-2122016 .. Piney Plains Holdings, LLC ...........evveeenneee LNC.....] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..47.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|81-1659568 .. Pleasanton Hotel Investor Holdings,LLC ....... L CA ] NIA....... WS Real Estate Holdings LLC ..........ccceeenes Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|41-3147951 .. Pretium Residential Real Estate Fund I1, LP |..NY.....|...... NEA e | e Ownership .. 2.500 .... |Western & Southern Mutual Holding Co . |....NO......]eeeee ins
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|82-1507720 .. Price Willis Lodging Holdings, LLC ............ o SCe] e NIA....... WS Real Estate Holdings LLC ..........ccceeeees Ownership ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......].ccee oein
The Western and Southern Life Insurance Co
. 0836 ...[Western-Southern Group ..........ccccceen | ene 00000 ....|34-1998937 .. Queen City Square LLC .......ccevveeeiiiiiiiiennne LOH ] NTA e ] s Ownership ..99.750 ....|Western & Southern Mutual Holding Co . |[....NO......|..... .....
. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3614873 .. Raleigh Hotel Holding Co., LLC LNC...] e NIA....... WS Real Estate Holdings LLC ... Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|eeeee iis
. 0836 ...|Western-Southern Group .......ccceevveveee |eeeee 00000 ....|84-3851930 .. Rancho Presidio Land Partners,LLC .. L CA] e NIA....... WS Real Estate Holdings LLC ... . | Ownership.. ..98.000 ....|Western & Southern Mutual Holding Co . |....NO......|.ccee ein
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveveer |eeeee 00000 ....|27-4266774 .. Randolph Tower Affordable Inv Fund LLC ....... PR | EURN DU NEA e | e Ownership ..99.990 ....|Western & Southern Mutual Holding Co . |....NO.....].ccee oein

..... 00000 ....|88-2173335 ..
..... 00000 .... [82-2188516 ..
..... 00000 ....|83-0812652 ..
..... 00000 .... [27-3564950 ..
..... 00000 ... |83-2295656 ..
..... 00000 .... [92-3712148 ..
..... 00000 ....|81-3538359 ..

. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group

RealTerm Logistics Fund IV, LP

Revel Investor Holdings, LLC ......
River Hollow Investor Holdings, LLC ...
Seventh & Culvert Garage LLC ...
Sixth and Saratoga NW, LLC
South Orange Kissimmee ..
Stout Metro Housing Holdings LLC ...............

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

..2.900 .... |Western & Southern Mutual Holding Co .
.98.000 ....|Western & Southern Mutual Holding Co .
..98.000 ....|Western & Southern Mutual Holding Co .
.100.000 ...|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .

. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ...
WS Real Estate Holdings LLC ...
.. |WS Real Estate Holdings LLC
. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ... .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group

..... 00000 .... |26-4291356 ..
..... 00000 .... [88-2045113 ..
..... 00000 .... |92-1386297 ..
..... 00000 .... [88-4406810 ..
..... 00000 .... |88-2894738 ..
..... 00000 .... [83-2672383 ..

Sundance Lafrontera Holdings LLC .
TA Dakota Land Partners, LLC ...
TA Four Lakes Land Partners, LLC ...
TA Loretto Land Partners, LLC ..
TA Sawmill Land Partners, LLC .
Tamiami Senior Inv. Holdings,LLC ...

Ownership..
Ownership..
Ownership..
Ownership..
Ownership..
Ownership..

..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .

. |WS Real Estate Holdings LLC
WS Real Estate Holdings LLC ...
WS Real Estate Holdings LLC ...
. |WS Real Estate Holdings LLC
WSLR Holdings LLC .......
The Western and Southern

..... 00000 .... [88-3631372 ..
..... 65242 ... [35-0457540 ..
..... 70483 ... [31-0487145 ..

. 0836 ...|Western-Southern Group
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group .

The Cincinnati Equity Fund [I1, LLC .........
The Lafayette Life Insurance Co .
The Western and Southern Life Insurance Co .. |..

.. |Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .

Ownership..
Western & Southern Financial Group, Inc. . |Ownership..
. |Western & Southern Financial Group, Inc. . |Ownership..

. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|83-2399724 .. Three Choopt AA Inv. Holdings, LLC ............ WS Real Estate Holdings LLC ..........ccceeeeet Ownership..

. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|83-3418626 .. Timacuan Apt. Holdings,LLC ... WSLR Holdings LLC ...oovvvvveeiiiiiiiiiiiieeeeenes Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|31-1394672 .. Touchstone Advisors, Inc. . IFS Financial Services, Inc. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|47-6046379 .. Touchstone Securities, Inc. . .| IFS Financial Services, Inc. Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|88-3090843 .. Town Madison Holdings, LLC WS Real Estate Holdings LLC ... Ownership.. ..|Western & Southern Mutual Holding Co .

The Western and Southern Life Insurance"C.(;

. 0836 ...[Western-Southern Group .......cccoveevcnee [ eenne 00000 ... |20-5542652 .. Tri-State Fund 11 Growth LP .....cooveeninennns LOH] e NTA e | et Ounership.. ..|Western & Southern Mutual Holding Co . |....NO......[..c.. ...

. 0836 ...|Western-Southern Group ........ccevvvevees |eeees 00000 ....|20-5542652 .. Tri-State Fund Il Growth LP ......cccoeeeeeennns LOH ] NIA....... Tri-State Ventures |1, LLC ......vvvvvvnnnnnnne Ownership.. . |Western & Southern Mutual Holding Co . |[....NO.....[..... .....
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvevvees |eeees 00000 ....|31-1788429 .. Tri-State Growth Captial Fund LP ............... LOH ] NEA e | e Ownership.. ..|Western & Southern Mutual Holding Co . |....NO......|.ceee woeee

. 0836 ...[Western-Southern Group ......ccocoveevnes |oeene 00000 ....[31-1788429 .. Tri-State Growth Captial Fund LP ............... LOHL ] NIA....... Tri-State Ventures, LLC ..ocovviiviiiininnnns Ounership.. Western & Southern Mutual Holding Co . |....NO......f.cces ..oo.
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control

(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-

Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?

Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 0836 ...|Western-Southern Group .... U 00000 ....|20-5542563 .. | .... UV ... |Tri-State Ventures II, LLC Fort Washington Investment Advisors, Inc. |Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....

. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1788428 .. Tri-State Ventures, LLC . . . |Fort Washington Investment Advisors, Inc. |Ownership.. ..}.100.000 ...|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|92-1339411 .. TruAmerica Workforce Housing Fund 11-A, LP . Western-Southern Life Assurance Co .......... Ownership .. 6.300 .... |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevvvveees |eeees 00000 ....|84-3894041 .. TruAmerica Workforce Housing Fund LP .......... LRl NEA e | e ONNErSNIP.ceeeeeeieiieeeieeeeeeeeeeeeeee ..11.000 ....|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group ....
. 0836 ...|Western-Southern Group .

..... 00000 ... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 .... |84-2230033 ..
..... 00000 .... [84-2230033 ..
..... 00000 ....|36-4107014 ..
..... 00000 .... [82-1665321 ..
..... 00000 ... |31-0846576 ..
..... 00000 .... 311334221 ..

TXFL NN Office Inv. Holdings,LLC ....
TXFL N\N Office Inv. Holdings,LLC .
TXFL NN Office Inv. Holdings,LLC ....
TXFL NWN Office Inv. Holdings,LLC ....
Vinings Trace ......ceeeeeeeeeeeeeennns
W Apt. Investor Holdings, LLC .
W&S Brokerage Services, Inc. ..............
W&S Financial Group Distributors, Inc. .
Warm Springs Apt. Holdings, LLC ................

Integrity Life Insurance CO ................... Ownership
. [National Integrity Life Insurance Co ....... |Ownership..
The Lafayette Life Insurance Co .............. Ownership
Western-Southern Life Assurance Co .......... Ownership
. |WS Real Estate Holdings LLC . . | Ownership..
WS Real Estate Holdings LLC . Ownership
L OH] e NIA....... Western-Southern Life Assurance Co .......... |Ownership
. | Western-Southern Life Assurance Co . Ownership..

..14.810 ....|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
..|Western & Southern Mutual Holding Co .
.|Western & Southern Mutual Holding Co .

. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 00000 ....|83-1744878 .. WSLR Holdings LLC ....ccevvvrerrieerennnns .. | Ownership .|Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1413821 .. Western & Southern Agency, Inc. ................ L OH] e NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee onn
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|31-1732404 .. Western & Southern Financial Group, Inc. .... |..O0H.....]...... UIP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee onis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804434 .. Western & Southern Investment Holdings LLC .. |..OH.....]...... NEA e | e Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|eeeee oiis
. 0836 ...|Western-Southern Group .......ccceevvvveee |eeeee 00000 ....|31-1732405 .. Western & Southern Mutual Holding Co .......... L OH] e UIP....... Western & Southern Mutual Holding Co ....... Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO......|.ccee onn
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group .......ccceevveeeee |eeeee 92622 ....|31-1000236 .. Western-Southern Life Assurance Co .. L OH] s IA........ Ownership .100.000 ...|Western & Southern Mutual Holding Co . |....NO.....|cccee enn
. 0836 ...|Western-Southern Group ........ccevvveeees |eeees 00000 ....|20-2820067 .. WS CEH LLC LOH ] NIA....... WS Real Estate Holdings LLC . Ownership ..50.000 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee nis
The Western and Southern Life Insurance Co
. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|06-1804432 .. WS Real Estate Holdings LLC .. OH.....f...... NIA....... Ownership .100.000 ...|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cccevveveee |eeeee 00000 ....|33-1058916 .. WSALD NPH LLC ...NIA....... | WS Real Estate Holdings LLC . .. | Ownership.. ..|Western & Southern Mutual Holding Co .
. 0836 ...|Western-Southern Group ........cceevvveees |eeees 00000 ....|20-0360272 .. WSL Partners LP LOH ] NIA....... Fort Washington Capital Partners, LLC ..... Ownership . |Western & Southern Mutual Holding Co .
The Western and Southern Life Insurance Co

. 0836 ...|Western-Southern Group ........ccevveveees |eeees 00000 ....|20-0360272 .. | ..eeevvvveeees | eeveeeieeiiiinen | e WSL Partners LP ..ooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeen LOH ] NEA e | e ONNErSNIP.ceeeeeeeeieeieieeeeeeeeeeeeeee ..95.500 ....|Western & Southern Mutual Holding Co . |....NO......]eeeee iis

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? ...
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

filed with the state of domicile and electronically With the NAIC? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

Market Value) be filed with the state of domicile and electronically with the NAIC? ..o NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Market Value)

be filed with the state of domicile and electronically With the NAIC? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiii e YES

Explanation:

Bar Code:

RO

9 9 9 8 7 2 0 2 8 4 9§ 0 0
LRIV QAR

9 9 9 8 7 2 0 2 8 § 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline |II||I|I||I|I||I|I|II||| |II|I||I||II||I||III||| I|I||I|II|I|| II|
XXXV [Document Identifier 445]

9 9 9 8 7 2 0 2 8 4 4 5 0 0
e o o s v IO AR M AU
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

9 9 9 8 7 2 0 2 8 4 4 7 0 0
remesimssssiesmatae | NN WAV A A
Actuarial Guideline XXXVI [Document Identifier 448]

9 9 9 8 7 2 0 2 9 4 4 8 0 0
orensemer et eIV A

9 9 ¢ 8 7 2 0 2 8 7 0 0 0 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Interest payable for policy and contract fUNAS ..ot eeeteee e 473,632 | 473,632
2505.  Qutstanding disbursement checks written awaiting DOOKING .........ccooiiiiiiiiiieccc s [t 363,678 |....oeeee 388,747
2597.  Summary of remaining write-ins for Line 25 from overflow page 837,310 862,379

15




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovrirerereueereerinenessereeeenes foeeeeieeens 504,571,430 |..cooeeeenne 508,074,573
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....61,400,000
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 499,971,744 504,571,430
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 338,358,267 333,729,304
2. Cost of acquired:
2.1 Actual cost at time of acquisition 5,000,000
2.2 Additional investment made after acquisition ... .... 19,647,680
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMIttEA @MOUNTS ......c..iiuiiiiiie ettt e et e e s e e e e e aseeaeeeaeeeaeeeseenae e st e seenseenneenseeneeaneen
13.  Statement value at end of current period (Line 11 minus Line 12) 339,644,733 338,358,267
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 3,396,018,891 |............ 3,399,372,291
2. Cost of bonds and stocks acquired 272,502,111 ...507,115,956
3. Accrual of discount 1,961,117 2,357,673
4. Unrealized valuation increase (decrease) 5,054,664 ...(37,851,436)
5. Total gain (loss) on disposals ....(856,604)|... (3,332,558)
6. Deduct consideration for bonds and stocks disposed of 242,257,161 ...459 358,531
7. Deduct amortization of premium ... 11,913,491
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 3,424 ,038,758 3,396,018,891

SI101
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SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity
During the Current Quarter for all Bonds and Preferred Stock by NAIC Designation

STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 1,541,472,612 |......ccoeec. 55,086,089 ..o 63,000,270 |.ecvevennee 21,716,510 |........... 1,541,472,612 |........... 1,555,274,941 | [ 1,558,925,073
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 1,513,903,010 |............... 305,752,959 ... 281,869,958 |............... (30,454,049)|............ 1,513,903,010 |............ 1,507,331,962 ..o v 1,517,511,893
3. INAIC 3 (8) coveteeiiiiieieie ettt ettt h et s ettt s s b s R st e AR bR Rt s et s bt n st et senebesene et s [eee e 185,204,832 |.......cccvnenee 2,869,400 |....ccovovnvenne 10,393,373 | 6,249,868 |................ 185,204,832 |................ 183,930,727 oo e 184,084,941
4. INAIC 4 () oottt etttk b bt b bk £tk ekt bt b et bt h st et b e ettt et bttt eaens [ e 32,643,932 | 179,267 oo 459,180 | (79,513) [ v 32,643,932 | 32,284,506 |.......ceeeverririiceinne [ 36,684,431
5. NAIC B () it b et b et n b [rr s 8,334,766 |.....ccovcvrene. 937,777 | 1,629,884 |...oooiieiice 4,735 | 8,334,766 |......ccevnvee. 7,647,394 | oo 6,860,204
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 379,149 0 0 19,560 379,149 398,709 398,198
7. Total Bonds 3,281,938,301 364,825,492 357,352,665 (2,542,889) 3,281,938,301 3,286,868,239 0 3,304,464,740
PREFERRED STOCK
8. INAIC 1 bbbttt b et b e b s ene [ee e s (U R [0 (1 R [0 [0 O TP RPN
NAIC 2 .ttt et e bt h et bt bt b st bt a ket b e bt bt bt ettt e e ea bt enetens [orereen e 11,633,329 | (L RSN [ (224,774) .o 11,633,329 | 11,408,555 ... e 10,496, 188
T, INAIC B bbbt bbb bbb e b E bt bbb bbbt e bbbt aes [seee e (U R [0 (1 R [0 [0 O TP RPN
N 1 72X PSSRSO PPRTSTSURRRURTY HOURURRTRRTRT (L RSN (L RSN (O RSN (O RSN (O RSN 0 s [
T2, INAIC B bbb bbbt b e bbb bbbt ee bbb ea b [seee et (U R [0 (1 R [0 [0 O TP RPN
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et 0 0 0 0 0 0
14, Total Preferred StOCK ..o 11,633,329 0 0 (224,774) 11,633,329 11,408,555 0 10,496, 188
15. Total Bonds and Preferred Stock 3,293,571,630 364,825,492 357,352,665 (2,767,663) 3,293,571,630 3,298,276, 79% 0 3,314,960,928

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAICT $ oo SNAIC2 $ oo, 3,522,759 : NAIC3 $

................................... NAIC4 $ ... 5 NAIC S §

................................... S NAICB $..........




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 2,623,478 XXX 2,623,478 0 0
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 2,250,000 |.ooorreririinne 2,998,550
2. Cost of Short-term INVESIMENTS ACQUINET ..........c.ceiiiiieieeeececececcie ettt s et seseasas s s st esesesesssssssansesesesnas [eoeneeneanasennens 4,123,270 |..ooooeee 4,248,148
3. ACCTUAN OF GISCOUNL ...ttt ettt ee s eseeeeee e eseseeeeeeseseseseseeeeeaeseseeeeee e e s eseeeeee e s e s eseeee 22 s eaeseeee s e s e sesesee e s e ansesesesesssanansees [esnssaciessesensacacseeannas [0 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......ccuieiuiiuiiiiiiii it itie sttt ettt et ieesaeesheesbeesbe e bt e bt eabeemeeeasesaeesbeeabeesbeebeanbeanneennesnnes [eneeaeasneaneeseesanesaeenes [0 0
5. Total gain (I0SS) ON QISPOSAIS ........c.cciuiiieiereeeeeeceeietetet et eeeaeas ettt et eaeas s s s s et et et esese s s s st esesesessssssasssesesesessssassssseseseseanns [oesesssseseseseseneneeaeanesenas [0 252
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 3,749,792 | 4,996,950
7. Deduct amortization OF PrEIMIUM .............c.cuiueuiuiiiee ettt tctet et ee et ettt es e s s et et et et et essse s ssssesesesesesess s et st esesesesessssasssssasesesesesnns [oesesesesesesessneneeaeanesenas [0 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............ccooiiiiiiiiiiiiei et s [eaie s [0 0
9. Deduct current year’s other than temporary impairment reCOGNIZEA ............oocuiiiiiiiiie i sne e [0 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ccceurureiesieiereeeeeeeeeeeeeeeieeeseseaeas [eeeeeneneneeeees 2,623,478 ..o 2,250,000
11.  Deduct total Nonadmitted @MOUNLS ...t s e e e e e e s eenns [srmmnnsaeseeeaeeeeenaenanne [eeeeeeee e e e e 0
12. Statement value at end of current period (Line 10 minus Line 11) 2,623,478 2,250,000
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOT YEAI) ........cceuiiiiiuiuereiieieeseeesesssssssesesesessssssssesessssssssssesesessssssesesesassssssssesasass  ssssssossssesenns 14,611,374
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eueuiiiiiiiieieieiitiesesete ittt se s et ss s st et s s s ses et s sssssseses et s ssssesesesesssssesesesessanseseses fatsteesesssnenes 14,433,485
Unrealized Valuation INCrEASE/(AECIEASE) .............cuovruruerereiiiseeesesesssssesese st ssssesesesesssesesesesesssssssses et s s ssseses et s s assssesesesss s e ses et et ss s sssesesessssansesesesanns eeestasesietanas 22,780,380

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEM ..........euiveviiiiieieiteteieiitesete sttt eese s bt st es s et b st es s e b s s ssseseseb e s s ssse s s ebeb s s e s es e bbb s e st ebes s essnses et e b sassnsnsnbes febebesnsstsnenes (8,617,259)
Considerations received/(Daid) ON tEIMINALONS ............ccc.eviiueieieiiietetetete et esese st s st ettt s esesese s sssssses et ssssssesese s sssssssesesesssssasaes et s ssssssesessssnanans ebesessstssiesana 5,048,151
AAMIOTEIZATION ...ttt o e b s E e heE st H oS s h e e heE e E e e Ao R AR h R h R R R AR e R E R bR h ettt etes Seebete bbb 0

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccccviiuiuiuereiieeeieieteiieesesese sttt ss s sesesenens sseesssssiesenns 38,159,829
Deduct NONAAMIIEA @SSELS ..........ciiiii bbb b b E e b s b e s b e s b s b e e b e e b e e E e e E e e R e e b e SR e R e R E e R R R e R e e e ae s SReeEeaEeeeeeae e 0
Statement value at end of current period (LINE 10 MINUS LINE 1) c...c.oviiuiuereiiiiieeteteieisiesete ettt ss ettt seb b b s ss et beses s snses et ebessssnsnsebebans ctseeesesasnenes 38,159,829

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI).......ccuiiiiiieeiieeieieee ittt ettt e et eeae e e st e saeesae e s e e sseasseeseeeaeeeseeeseeaseenseans Saeesasessseassesseesaeesaesaaeaaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......c..coiiiiiiiiiiiiie e e
Add:

Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........ccccoeiiiiiiiiiis i
3.12 Section 1, COIUMN 15, PrIOT YEAI .....coiuiiitieiieii ettt sttt res eesbeeibe s ibe s b e s s e s e s sbeess eessesssessaessreesaessressbesareeas

Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MINUS ..........ccccoeiiiiiiiiiis i

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date MiNUS ..........ccccoeiiiiiiiiiis e

3.22 Section 1, Column 17, Prior YEAr ..........c.o... g ......... g ........ ... ... G . —— ...

Change in amount recognized

3.23 Section 1, Column 19, current year to date

3.24 Section 1, Column 19, prior year plus .........}

3.25 SSAP NO. 108 AGJUSTMENTS ...ttt ree s e eaeesae e s e e sh e e sh e s s b e e s b e et e ae £ebeeabesbesae e she s she e sh e e sbeeabe Sesseesaeeaeeaeeaaesaaesaaeeane e

10 o) o) =TI (I LT iy o T q UL I L= 0 ST
Cumulative variation margin on terminated contracts during the year ............ccccoiiiiiiiiiiii

Less:

4.21 Amount used to adjust basis of hedged item ... i,

4.22 AMOUNE FTECOGNIZEM .....cuiiiiiieiieeiie ettt ettt e ae e sheesbeesaeeresessassaessaessreas

4.23 SSAP NO. 108 @QJUSTMENLS .....coiuiiiiiiitieitieiti ettt res ceeeaiee s e s e s b s b e s b e s ae s sheebesasaassassaessaaesaeesneas

18] o) o) =TI (I Lo oy o QUL I 1= S PRN
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized fOr tErMINALIONS IN PIIOT VAT ........coiuiiitiiiiie ittt sttt ettt ettt sae e s bt e sbeesb e e bt e bt ea bt eaeeea et sheeeR e e eheeeb e e be e bt eabeembeen Semeeaseesaesasessaesaaesaaeannens
5.2 Total gain (loss) adjusted into the hedged item(s) for termiNatioNs IN PrIOT YEAT .........oo.iiiiiieeee ettt et e et e st e st eas Seaeeaeeaesae s e e saaesaaesneens
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt et ettt e e e e e et e e st e e st e b e e saeeas Shaesaaeeseeaseesaeesaeesaeeaeeaes
Deduct total NONAAMIEA @MOUNLS ..ot e e e e e e e e e E e e e e e e e £ e oS E oo E e e R e SR e £ R e SR e £ R e £ R e e R e e R e e e e e Re e e e e e e eeeseeseeeeeseeaae s mmemmeeseesseseeeeee e eee e eneeas

Statement value at end of current Period (LINE 6 MINUS LINE 7) .....eoiuiiiuiiiiiiiiii ittt h e b bt e s bt e bt e bt e a bt eab e ea et sh e e eh e e eheeeb e e b e e beembeeabeen Sesmeeaeesaesaaesaaesaneeaeesnnens
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

Schedule DB - Part C - Section 1 - Replication (Synthetic Asset) Transactions (RSATs) Open

NONE

Schedule DB-Part C-Section 2-Reconciliation of Replication (Synthetic Asset) Transactions Open

NONE

SI05, SI06
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - VERIFICATION

Verification of Book/Adjusted Carrying Value, Fair Value and Potential Exposure of all Open Derivative Contracts

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ..ottt ees et ees et ees et es et es s ees et ees e ss b s e e s et e s s e s s es e e e s s e st enseseesesees e en s ensceens 38,159,831

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............ccccooeeiiiiiiiiiiiiiiiiiies e 0

TOtal (LINE 1 PIUS LINE 2) ..ottt et s st et s s s st e s esesessassssesesesessansnmsneneneneneininss s 38,159,831
Part D, SECHON 1, COIUMN B .......iuiuiitieiteiete ettt ettt s s s e s s s s e s e s e s s e st e s e s s s st nsesenseseniess febsiebseesses 87,659,121

Part D, SECHON 1, COIUMN 7 ...ttt e s e s 2 e s s s s e s st e s e s s e s s s st ns et nsesenns tebessiesnias (49,499,290)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....ooiuiiiiiiiiie ittt sttt et sie e e e sbe e e ennesnnesnes s 0

Fair Value Check

Part A, SECHON 1, COIUMN 16 .....uiuiieieieceiecteieeteisceeee et es e es e es e e ea e e e ee s e 2 e a2 ee s ee s ee S e s s ee s ns s s s ee s st sns s ensene febsiebseeases 38,159,831

Part B, SeCtion 1, COIUMN T3 ... ..ot e e e e b e s e e e R e e e e s e e s e e oo e e b e e e e s e e s e e s e e s eeabeateas shesbessessessessesteasesteaseaseas

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt eae s s s st et e s et essssasssssesesesessanneneneneneneeine s 38,159,831
Part D, SECHON 1, COIUMN O ......uiiiiiiieieie ettt ettt s e s s s e s s s e s s s s st en s s enseseniess febssebseeases 87,659,121

Part D, SECHON 1, COIUMN 10 ..ottt e s st s s e e s e e s s s e s e s s s s e s s e s s s s e s st et ensesnsesnsesenns erebessiesnias (49,499,290)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) ..ouiiiiiiiiiiiie ettt sttt ettt st st s sbeenbeenbeennesnnesnes s 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...ttt ettt ettt ce et es bbb ee b E b £ et E b bR bttt bbbttt ebes febebsssnsneese s s nene et 0

Part B, SeCtion 1, COIUMN 20 .........coiiiiiiiiiiei bbb bbb bbb bbbt aae eabeeabee et

Part D, SECHON 1, COIUMN M2 ...ttt ettt s et b et h b bt s b e b et ettt s bt e b bt caebebens | febatisisnsnsese s s neneetnas 0

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiiee et nennenenens s 0

SI07



STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECembEr 31 Of PrIOT YEAT ..........cvovevevevereeeeeeiiieeeteteeeeee ettt s eseas s seseseseseseanas [ereeeneeseneens 69,591,914 |................ 66,189,513
2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,270,408,046 |............ 2,444 669,676
3. ACCTUAN OF GISCOUNL ...veeeiececeeteeee ettt e e e s caeeeee e e eseseseeee e eseseeeeee e s eseseeeeee 2 aeseseeeeee e e seseeeeee e e sesesesee e e sesesesesasansnsesesessnnnnns [rsssnicususssesnnscicssesesnanas [oescacusssesssnacacseesesnnacaas 0
4. Unrealized valuation iNCrEASE (AECTEASE) ......c..ueitieiuieiuiiiieie ittt e rtee st ee bt ettt e bt e et aatesaeesheesbeesbe e beebeenbeenneensesaeesaeesaeesreesbeense [oeesmsisnsiuesisesiaesisesissnees [oeeessesee s s s s saeeaes 0
5. Total gain (I0SS) ON QISPOSAIS ..........c.eieiieieeeeeeeeeeceiete et eteaeee ettt et ae s s et s s et eseaessas s st et esesesessasssassesesesessssssnsssesesesesens |sesesssessesseneneeneaes 9,483 | 3,292
6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,335,008,535 |........... 2,441,270,567
N O T=o (W1 =To o Lo (4= 1o g I}l o4 =14 41U Ty o PSPPI KPS PRPRPTRT RO 0
8. Total foreign exchange change in book/adjusted Carrying VAIUE ..........c.cocuiiiiiiiiieiieiieie et ns [oesesee e seeins [oie s 0
9. Deduct current year’s other than temporary impairment r€COGNIZEA ............coiiiiiiiiiiiiii e nne [oeee s seeies o 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........coceeuruiueiieieiereeeieeeeeeeeeeeseeeseseaeas[eeeeeneeeneeeees 5,000,908 |.....cccoeurenne 69,591,914
11.  Deduct total Nonadmitted @MOUNLS ... oo e oo e e e e s e s e s eenns [sremnnsnseeeaeaeaenaenannne [eseeeeee e e e e 0
12. Statement value at end of current period (Line 10 minus Line 11) 5,000,908 69,591,914
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 Additional
Loan Actual Cost at Investment Made Value of Land
Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings

3399999 - Totals

SCHEDULE B - PART 3

Showmg All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) [ Book Value Disposal eration Disposal Disposal Disposal
CINCINNATL e eeeneeeeeeeie Jeemmmeeeeeeenes OHec s e e 07/24/2013 ... foeeeeiiiiinn e e 15,389,794 | oo e e [ [V PP 104,600 |............ 104,600 [..nneeeeeeeeiieeeeenn Jemmneeeeeenieeee foreeeeeneieeeeene 0
CINCINNATL weeiieiiiineeceeiiineeecennnn Jevvnnneeeeennens O e e e 09/18/2014 ) 17,815,823 |.... 0. ... 106,741 |... ...0
CELEBRATION ..eeeveeeeeeemeiieeeeeemmn Jeemmmeeeeeemnes Pl e e 04/30/2015 14,935,598 |.... 0. .. 134,760 |... ...0
CINCINNATI .. 07/22/2016 0. ...0
126851 CINCINNATI .. 08/02/2016 0. ...0
SEGUIN ... 08/24/2016 0. ...0
COLUMBUS .. 10/26/2016 R IO 0. ...0
11/29/2016 ) 14,200,829 |.... 0. ...0
126855 .. .. | CINCINNATI 09/01/2017 .. ..20,945,255 |. .0 0
126856 .. .. |DUBLIN . .09/28/2017 .. . 16,851,286 |. .0 0
126858 .. .. | CHAMPLIN .. .08/21/2018 .. 4,059,412 |. .0 0
126859 .. .. | CINCINNATI ... 06/01/2018 .. . 64,390,000 |. .0 0
126860 .. . | CINCINNATI .. 06/01/2018 .. | . 12,101,822 |. .0 0
126861 07/23/2018 [ R 6,328,621 |.... 0. ....45,891 [. ...0
126862 07/23/2018 ...4,520,443 |.... 0. 32,779 | ...0
126864 07/23/2018 o |eeeeennn.. 4,689,566 |.... 0. ....34,005 |. ...0
126865 HONTINGTON e eeeeeeeeeeeeee Jeemmmeeeeeeeee W e s et 10/22/2018 R IO 7,308,085 |.... 0. ... 11,964 |. ...0
126866 CINCINNATL wevieiiiiineecceiiineeeceenen Jevvnnneeeeeenes O e e s 11/29/2018 [ R 17,414,026 |.... 0. L 17,972 | ...0
126867 CINCINNATL e eeeeeneeeeeemnes Jeemmmeeeeeeenes OHec s e e 08/05/2020 [ P 9,668,700 |.... 0. ....40,401 |. ...0
126868 .. L [MIAMT .. .05/30/2019 .. . 15,868,684 |. .0 .67,459 |. 0
126869 AVON ... 10/01/2019 26,715,926 |.... ..0].. 128,353 |. . 128 353 [... ...0
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SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year's Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase  |(Amortization)| Impairment | Interest and | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
126870 RIVER EDGE .. 11/22/2019 17,500,000 |.... .85,035 |. ...0
126871 CENTERVILLE 06/15/2020 34,220,000 |.... .0
AKRON ... 11/24/2020 11,900,000 |.... ...0
.. | CARMEL . .12/10/2020 .. . 10,204,834 |. 0
.. [HOOVER . .03/10/72021 .. . 12,386,971 |. 0
. | BAYTOUN ... .07/12/2021 .. 4,399,859 |. 0
WEST PALM BEACH .... 08/26/2021 10,700,000 |.... ...0
PLAINFIELD .. 09/02/2021 13,000,000 |.... .0
LANGHORNE ... 09/17/2021 12,300,000 |.... ...0
12/20/2021 12,500,000 |.... .0
126881 KISSIMMEE ... 03/03/2022 10,305,705 |.... ...0
126882 EL PASO 04/29/2022 16,500,000 |.... .0
126883 NAPERVILLE .. 05/13/2022 . 16,400,000 |.... ...0
126884 CHESTERFIELD TWP. .....evvvvvvvvvvnnnnnnees 08/11/2022 ..o vvvvvvnnnns viviiiiiin oo 18,000,000 0
0299999. Mortgages with partial repayments 504,571,435 0 0 0 0 0 0 2,977,868 2,977,868 0
0599999 - Totals 504,571,435 0 0 0 0 0 0 2,977,868 2,977,868 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
000000-00-0 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note ................... NEW YORK ...oeeeeiiiiiiiiiiiiiiiiiiiiins [ 1) PP AG CAPITAL FUNDING PARTNERS AG ABC Structured Note ....... [.......... .oooeees ....05/05/2023 ... |oceinieieei | 2,677,500 |..ooeeeieiiiiiiiiiis L e | 0.000
1799999. Joint Venture Interests - Fixed Income - NAIC Designation N 2,677,500 0 0 0 XXX
6099999. Total - Unaffiliated 2,677,500 0 0 0 XXX
6199999. Total - Affiliated 0 0 0 0 XXX
6299999 - Totals 2,677,501 0 0 0 XXX
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusiP Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter
1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
36297E-2Y-4 .........|G2 G2 710059  4.500% 11/20/60 .....ccoovviiiiiiiiiiiiiiiiii | e 06/01/2023 ..... Interest Capitalization .. .359 |. .359 ...
912820-CP-4 ... US TREASURY NOTES  0.625% 07/31/26 ..

. T T 04/20/2023 ..... CITIGROUP GLOBAL MKTS I 27,059 ). 30,000 |...
0109999999. Subtotal - Bonds - U.S. Governments 27,418 30,359
91087B-AX-8 ......... JUNITED MEXICAN STATES SOVEREIGN  6.338% 05/04/53 ....veveiveosessesreesesssisesrsssessessessesneanes | J..... 04/21/2023 ..... [MORGAN STANLEY FIXED INC .veiveesiessessesiessessessessessassessessessessessessessessessessessessessesnere Jorueruersessessessersessessesuesees |ooeereesueruesessnases 7,632,847 |oovvnniiiiiiiinnnnnns 7,633,000
0309999999. Subtotal - Bonds - All Other Governments 7,632,847 7,633,000
3137AV-NC-7 ......... FHR FHR 4116 QZ  2.500% 10/15/41 ..oovvvviniiiiiiiiiiiiiiiiiin e eeennnns | eeeeeennieens [onnnd 04/01/2023 ..... Interest Capitalization ..........cooiiiiiiiiiiiiiiiii s o [ 5,122 | 5,122
313950-VF-1 ......... FHR FHR 3012 GZ  6.000% 08/15/35 ...eveeieeeeeeeee e eeeeie e e eeee e e eeenn e e e eenne e e eennnes | eevvvnnniinnens Joennid 06/01/2023 ..... Interest Capitalization .. ... 18,410 |...
62630W-EL-7 ......... TXBL MUNI FUNDING TRUST VARIOU NURSING HOME ~ 5.400% 09/01/30 N P PR R 04/05/2023 ..... BARCLAYS ..800,000 |...
88034Y-UN-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL  5.200% 07/01/41 ...eiiiiiiiiiiieiiniieeeeennninnneeeene | avvvvrnnnnnnnns Jeennsdd 04/18/2023 ..... BARCLAYS , ,
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,473,532 1,473,532

00840C-AA-5 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note A 4.250% 12/15/31 ....ccooiiiiiiiiiiiis | e [ 05/05/2023 ..... VARIOUS ... .... 12,495,000 |. .... 12,495,000 |...
00840C-AB-3 ......... AG CAPITAL FUNDING PARTNERS AG ABC Structured Note B 5.250% 12/15/31 ....oveiiiiniiiiiiiiiiis | i [ 05/05/2023 ..... B O 2,677,500 |.vvevrreiiiiiiinannn 2,677,500 |...
03027X-A0-3 ......... AMERICAN TOWER CORP  3.000% 08/15/23 ...ceeviiieieeeiiiiieeeeeieeee e eeeiies [ eeeeeiiieeees [end 04/05/2023 ..... GOLDMAN SACHS ...

05606F-AA-1 ......... BX 2019-0C11 A 3.202% 12/09/41
06053F-AA-T7 ......... BANK OF AVERICA CORP  4.100% 07/24/23 .

...... 04/19/2023 .....[J P MORGAN SEC ..
...... 05/03/2023 .....[TD SECURITIES

125136-BJ-7 . ..| COW LLC/CDW FINANCE ~ 3.569% 12/01/31 Cantor Fitzgerald Fixed

126694-HK-7 . ..|CWHL 2005-25 A6 5.500% 11/25/35 ... Interest Capitalization .0
14338H-AA-4 . .. | CARMEL VALLEY SR LIVING ~ 3.890% 09/01/61 .. STERN ......ceeen ..500,000 |.
34964C-AG-1 .. | FORTUNE BRANDS HOME & SECURI  4.500% 03/26/52 WELLS FARGO . 3,200,418 |.
350636-AA-6 . ..|FOUNDRY JV HOLD PRIVATE PLACEMENT  5.720% 01/25/38 . PRIVATE PLACEMENT . .20,000,000 |.
35087M-AA-1 ......... 412 MADISON LLC  5.210% 06/01/62 ..eeeeenneiiiieeeeeiiiiiee e eeiiieees | eeeeniiiieees [ened 04/28/2023 .....

36250G-AT-2 ......... GSMS 2015-GC30 AS  3.777% 05/10/50 .eevvviiieeiiiiiiiie et ssiiieeeee | e [ 04/06/2023 ..... BMO CAPITAL MARKETS CORP ...

36267V-AN-5 ......... GE HEALTHCARE HLDG LLC ~ 6.377% 11/22/52 ....uvveieeiiiiiiiieeeiiiiieeeceiieeeeeeieeeeeeeies [ eeeeiiiennes [end 06/06/2023 ..... Tax Free Exchange

404119-CR-8 ......... HCA INC ~ 5.900% 06/01/53
526107-AD-9 ......... LENNOX INTERNATIONAL INC  3.000% 11/15/23 ....
64953B-BC-1 ......... NEW YORK LIFE GLOBAL ~ 5.790% 06/13/25
680223-AL-8 ......... OLD REPUBLIC INTL CORP  3.850% 06/11/51 ....
690742-AB-7 ......... OWENS CORNING  7.000% 12/01/36

...... 05/01/2023 ..... [J P MORGAN SEC
...... 05/12/2023 ..... [STIFEL NICHOLAS ....
06/15/2023 ..... J P MORGAN SEC ..
...06/16/2023 .....
...04/27/2023 ..... MIZUHO SECURITIES USA INC ...

6944PL-2T-5 . ..|PACIFIC LIFE GF Il 5.950% 06/16/25 J P MORGAN SEC .....
82568N-AC-5 . .. | SHUTTERFLY FINANCE LLC ~ 8.500% 10/01/27 . Taxable Exchange ...
82668N-AE-1 . .| SHUTTERFLY FINANCE LLC  9.750% 10/01/27 . PRIVATE PLACEMENT .
838515-Le-1 SOUTH JERSEY GAS PRIVATE PLACEMENT ~ 5.210% 06/01/33 .....evviiiiiiiiiiiiiiiiiiiieiiiiiiiieeeinin | e [ 05/17/2023 ..... PRIVATE PLACEMENT ...

85207U-AF-2
13607G-RK-2 .
775109-AY-7
06237M-AA-1

SPRINT CORP  7.875% 09/15/23
.| CANADIAN  IMPERIAL BANK  0.950% 06/23/23 .
ROGERS COMMUNICATIONS ~ 4.100% 10/01/23
BANK' GOSPODARSTIIA KRAJOW AGENCY DEBENTURES ~ 5.375% 05/22/33 .

...... 05/25/2023 ..... [ GOLDMAN SACHS ....
05/03/2023 D SECLRITIES ....
04/11/2023 ..... BANK of AMERICA SEC
05/23/2023 JPM FUNDS RECAP .

A

e

12504K-AA-0 .........|CNH INDUSTRIAL NV 4.500% 08/15/23 ..... D.. 05/10/2023 US BANCORP ...

50247V-AA-7 . ..|LYB INTL FINANCE BV ~ 4.000% 07/15/23 D.. 04/03/2023 GOLDMAN SACHS .

55285G-AD-6 . ..[MDGH GMTN RSC LTD  4.375% 11/22/33 .. D.. 05/11/2023 J P MORGAN SEC

B7078A-AF-0 ........| VENT FINANCE SARL ~ 5.650% 05/15/33 D.. 04/24/2023 J P MORGAN SEC ..

M8157V-AB-7 .........|0Q SAOC  5.125% 05/06/28 ............... .. |D.. 04/12/2023 ..... BANK of AMERICA SEC .. T I ..

1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 101,551,034 105, 191,467 357,734
2509999997. Total - Bonds - Part 3 110,684,831 114,328,358 359,779
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 110,684,831 114,328,358 359,779
4509999997. Total - Preferred Stocks - Part 3 0 XXX 0
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX

4509999999. Total - Preferred Stocks 0 XXX 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
854502-10-1 ......... STANLEY BLACK & DECKER INC ...eeveuuseeemnnnnsserrnnnnsasaernennnsseernnnnnssennnnnnnsseernnnnnsseeennnns | sosssssesssnnes |oennns 04/25/2023 ... S. G. COWEN SECURITIES CORP. ..erriisieeeeesuusaeeennnunsssenennnnssarennnnnssasennnnnssaesnnnnnssaseennns [oeseennnnnnseeeennnnnns 4,094.000 J.eeevuniiiiiiiiiaaeaeenes 320,256 |eevennnareeennnnanrerrnnnaareee frerennnaareeennnaerarrnnnaeaas [ T
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 320,256 XXX 0 XXX
31337#-10-5 ......... |FHLB CINCINNAT | e e ettt e et e e e eenne e s e e e e e s e s ennn s e e e e nnna s e e e ennnnaseeennnnnneeeennnan | ..................... 06/06/2023 ..... |PRIVATE PLACEMENT ...ttt eeiete e s eeeinn e e eeeereeaeseernnnsaseeennnnasseennnnnaseernnnnnaseennnnns [oeseennnnnnseeennnnnnns 8,087.000 |...cevvnnniiieinnniaes 808,700 [ ieeeeennaiaernnnnaarerrnnnaaree rerrnnnnaareenennaareernenaaaas [ T
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 808,700 XXX 0 XXX
024526-77-4 ......... American Beacon Small Cap Value RB .......coeeuiieieemmmniiieeiiiiieeeeeenne e eeeenneeeeernnneeeeees | cvvniinennnnnnn Jeennid 06/30/2023 ..... VARTOUS et e ettt e e e e e e e e et e e e e e e e e e e e e nn e e e e e e nnnn e e e e ennnnneeeennnn [eeeeernnnaeeeeennnaans 1,667.000 |.eeveenneeeeennnnaeeeeens B 1 U A TRRPTRN [ [P
025076-37-3 ......... American Century Equity Income R6 . ...06/30/2023 ..... VARIOUS ...
298706-82-1 . .| American Funds EuroPacific Gr R6 ... 06/30/2023 VARIOUS
04314H-56-8 . .|Artisan High Income Institutional . VARIOUS
057071-85-4 . ..|Baird Aggregate Bond Inst ......... VARIOUS
207019-70-4 ......... Conestoga Small Cap Institutional .......cceeoviiriiiiiiiiiiiiiiiiiiiicr e | cererieeiiees o 06/30/2023 ..... VARIOUS ...
256201-10-4 ......... Dodge & Cox Balanced FUNM ........couuiiieiimeiii e eeeeene e e eene e eeennnneeeees | cvvnieeneennnn Jeennid 06/30/2023 ..... VARIOUS ...
31635T-10-4 ......... Fidelity Inflation Protected Bond Index ...........cccooveiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiiniiiiinens | eevveeeeeeeenn ol 06/30/2023 ..... VARIOUS ...
411512-52-8 ......... Harbor Capital Appreciation Retirement ............cooiiiiimiiiiiiiiiiiiiiieeciiee e eeeeeees | cevvienneeennn feennd 06/30/2023 ..... VARIOUS ... .
481200-10-0 ......... J P Morgan Core Bond R6 06/30/2023 ..... VARIOUS ... ... 0.000 |....
683974-60-4 .........|Oppenheimer Developing Markets | ... 06/30/2023 ..... VARIOUS ... 577.000 |....
74254U-44-0 .........[Principal Short-Term Income Inst ... 06/30/2023 ..... VARIOUS ... 383.000 |....
872797-30-3 ......... T. Rowe Price | 2015 | 06/30/2023 ..... VARIOUS ... ....0.000 |....
779562-20-6 . T. Rowe Price New Horizons | .. 06/30/2023 VARIOUS ..130.000 |.
872797-84-0 . T. Rowe Price Retirement Balanced | 06/30/2023 VARIOUS
872797-40-2 . T. Rowe Price Retirement | 2020 | . 06/30/2023 VARIOUS
872797-50-1 ......... T. Rowe Price Retirement | 2025 | .. 06/30/2023 ..... VARIOUS ...
872797-60-0 ......... T. Rowe Price Retirement | 2030 | .. 06/30/2023 ..... VARIOUS ...
872797-70-9 ......... T. Rowe Price Retirement | 2035 | .. 06/30/2023 ..... VARIOUS ...
872797-80-8 ......... T. Rowe Price Retirement | 2040 | .. 06/30/2023 ..... VARIOUS ...
872797-88-1 ......... T. Rowe Price Retirement | 2045 | .. 06/30/2023 ..... VARIOUS ...
872797-87-3 ......... T. Rowe Price Retirement | 2050 | .. 06/30/2023 ..... VARIOUS ...
872797-86-5 ......... T. Rowe Price Retirement | 2055 | .. 06/30/2023 ..... VARIOUS ...
872797-85-7 T. Rowe Price Retirement | 2060 | .. 06/30/2023 ..... VARIOUS ...
89154X-52-6 . .| Touchstone Mid Cap Growth Inst .. 06/30/2023 VARIOUS ..330.000 |.
89155T-64-9 . ..[Touchstone Mid Cap Institutional 06/30/2023 VARIOUS 90.000 |.
922908-71-0 . .| Vanguard 500 Index Fund - Admiral .. 06/30/2023 VARIOUS
921943-80-9 . .| Vanguard Developed Markets Index Admiral . VARIOUS
922908-64-5 . ..|Vanguard Mid Cap Index Fund - Admiral .. VARIOUS
921908-87-7 ......... Vanguard Real Estate Index AdMiral ........ccoviiveiiiiiiiiiiiiiiiiiiinciieiicerieeeieenieenineens | ceeeriiennnens foeeees 06/30/2023 ..... VARIOUS ...
922908-68-6 ......... Vanguard Small Cap Index Fund = Admital ........ccoommiiiiiiimiiiiiiiieiiiiee e eeeeennieeeeeee | cevviieennennnn Jeennid 06/30/2023 ..... VARIOUS ...
921937-60-3 ......... Vanguard Total Bond Market Index Admiral ........ccoeoviiriiiiiiiiiiiiiiiiiieieeiecieeieenineenn | eeeerieeeiees foeeed 06/30/2023 ..... VARIOUS ...
92837F-44-1 ......... Virtus Ceredex Mid-Cap Value Equity RB ......cceveeisiieimmmnnneierinnnaenarrnnnaaseernnnnnaseernnnnns | conesneeseenes Joennnd 06/30/2023 ..... VARIOUS

5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 294,704 XXX 0 XXX
5989999997. Total - Common Stocks - Part 3 1,423,660 XXX 0 XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 1,423,660 XXX 0 XXX
5999999999. Total - Preferred and Common Stocks 1,423,660 XXX 0 XXX
6009999999 - Totals 112,108,491 XXX 359,779 XXX
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36206M-22-3 |GNMA 30 YR GN 415760  7.500% 11/15/25 ...... |[....... . 06/01/2023 . | Paydoun ... .. (38) ] 0 0 e . 11/15/2025 . [1.A ........
..36209B-DX-3 |GNMA 30 YR GN 466418  6.500% 12/15/28 ...... |....... . 06/01/2023 . | Paydoun ... L (131)). 0 0 . 12/15/2028 . [1.A ........
..36209C-6Y-7 |GNMA 30 YR GN 468087  7.000% 07/15/28 ...... |[....... . 06/01/2023 . | Paydoun ... 0 0 . 07/15/2028 . [1.A ........
..36209D-JJ-4 |GNMA 30 YR GN 468365 6.500% 05/15/29 ....... [....... . 06/01/2023 . | Paydoun ... 0 0 . 05/15/2029 . [1.A ........
..36200V-N0-3 | GNMA GN 482899  6.500% 01/15/29 .............. [..eees . 05/01/2023 . | Paydoun ... 0 0 . 01/15/2029 . [1.A ........
..36210K-VU-6 | GNMA 30 YR GN 494827  8.000% 03/15/30 ....... [....... . 06/01/2023 . | Paydoun ... 0 0 . 03/15/2030 . [1.A ........
..36210Y-DP-7 |GNMA 30 YR GN 506010  7.500% 10/15/29 ...... |....... . 06/01/2023 . | Paydoun ... 0 0 . 10/15/2029 . [1.A ........
..36211B-LY-8 |GNMA 30 YR GN 508043 6.500% 06/15/29 ....... [....... . 06/01/2023 . | Paydoun ... 0 0 . 06/15/2029 . [1.A ........
..38373R-6H-7 |GNMA - CMO 2001-60 ZL ~ 6.500% 12/20/31 ..... |....... . 06/01/2023 . | Paydoun ... 0 0 . 12/20/2031 . [1.A ........
..38373S-RX-7 |GNMA - CMO 2003-21 PG 5.500% 03/20/33 06/01/2023 . |Paydown 0| 0| . 03/20/2033 . [1.A .
..38373V-N8-9 | GNMA - CMO 2002-81 Z  6.112% 09/16/42 . 06/01/2023 . |Paydown 0| 0| . 09/16/2042 . [1.A .
..38373Y-62-2 | GNMA - CMO 2003-16 Z  5.677% 02/16/44 . 06/01/2023 . |Paydown 0| 0| . 02/16/2044 . [1.A .
..38378B-TK-5 |GNR 2012-53 10 0.904% 03/16/47 ..........cee. [oeennn . 06/01/2023 . | Paydoun ... .0 . .0 . . 03/16/2047 . [1.A ........
..38378K-D0-9 |GNR 2013-46 10 0.873% 08/16/42 ......covvvves [oeennnn . 06/01/2023 . | Paydown 0 0 . 08/16/2042 . [1.A ........
Redemption 100.0000
..690353-5H-6 |DFC AGENCY DEBENTURES ~ 5.240% 04/20/35 ...... [....... . 04/20/2023 . | .. U O R 17,400 |............ 17,400 |......oce.e. 17,400 |............ 17,400 foooeennnnnnnns [V FUSURRRRR (VO [V ST (VN [ SRR 17,400 [ovvvvvvvnnnnnns (VO 0 | [V 391 |. 04/20/2035 . [1.A ........
Redemption 100.0000
..690353-C9-6 [DFC  5.150% 01/15/30 .eevvveniviiinnnniiiiinnnn | s L 04/17/2023 . | evveeiinininiininiininiininns e | 105,660 |.......... 105,660 |.......... 105,660 |.......... 105,660 [...eevvvrennnns 0 | (VO 0 | (VO 0 eeeennn 105,660 [......evvvnnnes (VO 0 | (VO 36,206 |. 01/15/2030 . |1.A ........
Redemption 100.0000
..690353-M8-7 [DFC  5.150% 02/15/28 ...oevvvvvvvviiininiiieiiinnn | s . 05/15/2023 . | evveriiniiininininiiiiiniinns e e 113,889 [........... 113,889 |........... 113,889 |........... 113,889 [oooevvvnennns 0 | (VO 0 | (VO 0 s 113,889 ..ot (VO 0 | [V 2,668 |. 02/15/2028 . [1.A ........
Redemption 100.0000
..690353-X5-1 |DFC AGENCY DEBENTURES ~ 5.310% 08/15/29 ..... |....... . 05/15/2023 . | evvvriiiininiiiiiiniiinninnns e e 62,501 [o.oeevnnnee 62,501 [....oenennee 62,501 |............ 62,501 |l [V FUSURRRRR (VO 0 | (VN [ SRR 62,501 |.ooooeeennenns (VO 0 | [V 1,464 |. 08/15/2029 . [1.A ........
Redemption 100.0000
..90376P-AB-7 [ INT DEV FIN CORP  5.190% 04/20/35 .........c |eunnens . 04/20/2023 . | evveieiniiiiiiiiiiiiiiiiiiies |eeeeeieiieeeeeieees |, 52,200 |............ 52,200 f.ccnnnnen 52,200 |.oeeeeennn.. 52,200 |oeeiiiiinnnns 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeenn 52,200 f.oeiiiiiiinnns [ 0 Joeeeeeeeeeenn [ 1,174 |. 04/20/2035 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 393,310 393,310 401,190 393,858 0 (551) 0 (551) 0 393,310 0 0 0 43,271 XXX XXX
NATIONAL BANK OF CANADA
..748148-0R-7 |PROV OF QUEBEC  7.500% 09/15/29 .............. A..... L 06/21/2023 . | .evvviiiiiiniiiiiiiiiiiinninns e o 317,577 |eweeeen 271,000 |..oooennns 370,040 |........... 321,150 [oeeeennnnnnnee [V R (3,122) |.eeeeeeeeees [V R (3,122) |.eeeeeeeeees [V R 318,028 |...ccoeeennnns [V (451) [euvvnnnnnne (451) |vveeeennns 15,695 |. 09/15/2029 . (1.D FE .
REPUBLIC OF CHILE SOVEREIGN ~ 2.450% 01/31/31 MORGAN STANLEY FIXED INC
L 168863-DP-0 | .evveeeiiiiiiiiiiiiieiieeeneeeeeeeeeeeeeeeeeeeeeeeee (D RRVCYA R V(17X SR OO R R 888,600 |........ 1,000,000 |........ 1,011,500 |........ 1,009,564 |............... [V R (427) |ovevveeiiianns [V R (427) |veveeiiiienns [V R 1,009,137 |oooeeiieennns 0 f..... (120,537) |...... (120,537) | 19,3% |. 01/31/2031 . [1.F FE ..
..74727P-BA-8 |State of Qatar SOVEREIGN 4.000% 03/14/29 .. [D..... . 04/11/2023 . | DEUTSCHE BANK ....eevvvvnn |ooveeeieiiiieeeeenns | 5,025,000 |........ 5,000,000 |........ 4,982,450 |........ 4,988,061 |.............. 0 e 580 [cuvernnnnnnnn 0 s 580 [ouvvrnnnnnnnns 0 fnns 4,988,641 [...ccceennnnnn (U 36,359 |......... 36,359 |.......... 116,111 [. 03/14/2029 . |1.D FE .
REPUBLIC OF TURKEY SOVEREIGN  4.875%
..900123-CB-4 |04/16/43 ..oooovviiiiiiiiiii D..... . 05/23/2023 . |MARKET AXESS ........cooes |oereniiniinninnienns | 355,620 |.......... 600,000 |........... 450,000 |........... 455,311 [oeeiiiinnnns 0 eeeenn 1,324 | 0 feeeennn 1,324 |oeeeiiiiinns 0 e 456,636 |........oeennnn 0 f..... (101,016) |...... (101,016) [..cevveeeees 17,794 |. 04/16/2043 . |4.C FE
MORGAN STANLEY FIXED INC
..91087B-AB-6 |UNITED MEXICAN STATES ~ 4.350% 01/15/47 ..... D..... L 04/21/2023 . | evveiiininininiiiiiniiiniinns e | 805,750 [........ 1,000,000 |........... 997,350 [...evennee 997,617 |l 0 Jeeeeennnn () 0 s () 0 s 997,594 |...ovvivininnns 0 f..... (191,844) |...... (191,844) |............ 33,964 . 01/15/2047 . |2.B FE
UNITED MEXICAN STATES SOVEREIGN ~ 4.280% MORGAN STANLEY FIXED INC
..91087B-AQ-3 | 08/14/41 ... O [V . 04/21/2023 . | .. ..3,610,904 |........ 4,362,000 |........ 4,195,666 |........4,195,702 [....coovinnns0 fooeeeenn 1,567 ool 0 1,567 [0 o, 4,197,268 |.. .. 130,686 |. 08/14/2041 . [2.B FE
OMAN SOVERE . 3974
. M782D9-AA-1 06/01/24 ovvvvvvvieiiiiiiiiiiiiiiiiiiiiiiiiiieeeees D..... . 04/12/2023 . | MARKET AXESS ..o Jooeeeeeeeeeeeeeenees |oveeeens 197,700 |.......... 200,000 |........... 196,750 |....ee.... 196,889 |........eee.... 0 Joeeeeeeennn 604 [...ccoovnnnnnns 0 Joeeeeeeens 604 [...ccoounnnnne [V PO 197,493 [..oooiiiinnnns [ P 207 fooeennnnnen 3,249 |. 06/01/2024 . |3.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 11,201,241 12,433,000 12,203,756 12,164,294 0 503 0 503 0 12,164,797 0 (963, 556) (963,556) 336,885 XXX XXX
.. 13063C-XP-0 |CAL|FORNIA ST 3.875% 12/01/30 ..vvvvvvvvnnnes | ....... | 04/04/2023 . |FMS Bonds .....ooooveeeeens fooviiiiiiiiiiiiii o 2,947,220 |........ 2,980,000 |........ 2,980,000 |........ 2,980,000 |..ooeeerennnn. 0 Joeeeeeeeieenn [ 0 Joeeeeeeieeenn [ 0 fooeeennn 2,980,000 f..ooeeiiiinnns 0 f...... (32,780) ....... (32,780) |.evvveeeees 40,095 |. 12/01/2030 . |1.C FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 2,947,220 2,980,000 2,980,000 2,980,000 0 0 0 0 0 2,980,000 0 (32,780) (32,780) 40,095 XXX XXX
ARKANSAS ST DEV FIN AUTH SF MT ~ 3.100% Redenption 100.0000
..041083-VB-9 | 07/01/43 ..oovvvviiiiiiiiiiiiiiiiiiiiiiciciceeeeeeees [ . 06/01/2023 . | .evvvvrnnnnininiiiiiiiiiaas 0 . 07/01/2043 . (1.B FE .
..3128MT-PK-8 |FGCI FG HO1326  5.500% 08/01/35 ......vvvvvvnn [oeeennn . 06/01/2023 . | Paydoun ... 0 . 08/01/2035 . [1.A ........
..3128PP-MF-7 |FGLMC J10358  4.500% 07/01/24 .......evvvvunnnn [errenn . 06/01/2023 . | Paydoun ... 0 . 07/01/2024 . (1.A ........
..3128PQ-0X-2 |FGLMC J11370  4.000% 12/01/24 ....ccevnnnnnnnnn [ oeennn . 06/01/2023 . | Paydoun ... 0 . 12/01/2024 . [1.A ........
..3128PR-LS-6 |FG FG J12137  4.500% 05/01/25 ... [ I . 06/01/2023 . | Paydoun ... .0 . . 05/01/2025 . [1.A ........
..3128PR-V8-9 |FG FG J12439  4.500% 06/01/25 ....evvvvvvvvvnne [oeennn . 06/01/2023 . | Paydown 0 . 06/01/2025 . [1.A ........
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..3128PR-YD-5 |FG FG J12508  4.500% 07/01/25 ....cccocnnnnnn [eeeennn . 06/01/2023 . |Paydoun .....cooeeeveiiiiins v e 4,299 .. 4,29 .. 4,3% ... (9 ). .0 . 0 .. 4,29 |.. 0 e . 07/01/2025 . [1.A ........
..3132J2-2X-0 |FG FG K90790  3.000% 07/01/33 .....ccovveeeeees [ oeennn . 06/01/2023 . | Paydoun ... ... 16,083 ...16,053 ...15,842 |.... .0 . 0 ..16,053 |.. 0 . 07/01/2033 . [1.A ........
..31339D-A6-5 |FHR FHR 2417 ZX  8.500% 01/15/32 ............. [.oeees . 06/01/2023 . |Paydoun .....cooovvveeiniins Jovnnniiiiininns 9,622 [, 9,622 .0 . 0 ...9,622 |.. 0 . 01/15/2082 . [1.A ........
..3136A3-EE-7 |FNR 2011-143 PZ ~ 4.500% 01/25/42 ......ccoonn [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 156,770 |.. 0 . 01/25/2042 . (1.A ........
..3136A9-P8-5 |FNR 2012-120 AH  2.500% 02/25/32 ........eevun [oreenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/25/2032 . [1.A ........
..3136AH-VS-6 |FNR 2013-136 CZ ~ 3.500% 01/25/44 .......cccoe [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/25/2044 . (1.A ........
..31371M-JC-2 | FNMA FN 255959  6.000% 10/01/35 ............e. [.oennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 10/01/2035 . [1.A ........
..31374A-HS-2 | FNMA FN 308141  8.000% 04/01/25 ......evvvvnnn [oeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 04/01/2025 . [1.A ........
..3137A3-A4-1 |FHR FHR 3754 KC ~ 3.500% 11/15/25 ....evvvvvvnn [ereennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/15/2025 . [1.A ........
..3137AV-NC-7 |FHR FHR 4116 0Z  2.500% 10/15/41 .. 06/01/2023 . |Paydown 0 0| 0| . 10/15/2041 . [1.A .
..3137BM-7D-2 | FHMS FHMS K051 X1~ 0.634% 09/25/25 06/01/2023 . |Paydown 0 0| 0| . 09/25/2025 . 1.A .
..3137BN-GU-2 | FHUS K054 X1 1.291% 01/25/26 ... 06/01/2023 . |Paydown 0 0| 0| . 01/25/2026 . [1.A .
..3137BP-CR-8 | FHUS KW01 X1 ~ 1.115% 01/25/26 ... R [ . 06/01/2023 . | Paydoun ... 0 il (29,881) ... 0 0 . 01/25/2026 . [1.A ........
..3137BR-0L-2 |FHUS FHMS K057 X1 ~ 1.209% 07/25/26 .......... [....... . 06/01/2023 . | Paydoun ... 0 e (911D 0 0 . 07/25/2026 . [1.A ........
..3137BV-ZA-7 |FHUS FHMS K063 X1 ~ 0.412% 01/25/27 .......... [....... . 06/01/2023 . | Paydoun ... 0 e (15,132) ... 0 0 . 01/25/2027 . [1.A ........
..3137F3-KA-1 |FHR FHR 4768 ZQ  4.000% 10/15/47 .........ooe. [oeennn . 06/01/2023 . | Paydoun ... 0 el (409) ... 0 0 . 10/15/2047 . (1.A ........
..3137FT-Z8-9 |FHUS K110 X1  1.813% 04/25/30 U PRI . 06/01/2023 . | Paydoun ... 0 e (2,750) | 0 .0 . . 04/25/2030 . [1.A ........
..3137FW-J3-5 |FHUR 2020-P003 X  2.894% 08/25/35 .......ccevn [oeeennn . 05/01/2023 . | Paydown [V RO (14,830) [ceevvvrennnnnns 0 0 . 08/25/2035 . [1.A ........
FHLMC Multifami | K745ured P 2021-P011 X1
.. 3137H2-NR-1 | 1.786% 09/25/45 ....ooovvvveeiieeeei [ . 06/01/2023 . |Paydoun ......cooevviininins |evniiininnninis Jeveeeeeeeenn 00 e 0 e 6,911 [ 6,590 foiiiiiiiinnn0 s (6,590) |..eeeeeeeennnn 0 s (6,590) |..oeeeeeeennnn 0 0 . 09/25/2045 .
..3138EM-LE-9 |FNMA FN AL4824  4.000% 09/01/43 .......ccovvee [errennn . 06/01/2023 . | Paydoun ... ....(1,200) |. 0 e (1,299) ... 0 0 . 09/01/2043 .
..3138W9-Jv-3 |FN FN AS0275  3.000% 08/01/33 ... 06/01/2023 . |Paydown ...34 0 ....34 0| 0| . 08/01/2033 .
..3138WG-LS-1 |FN FN AS6636  3.000% 10/01/45 ... 06/01/2023 . |Paydown (867) 0 . (867) 0| 0| . 10/01/2045 .
..31392A-Cli-6 | FNMA - CMO 2001-62 ZC ~ 8.500% 11/25/31 06/01/2023 . |Paydown (616) 0 . (616) 0| 0| . 11/25/2031 .
..31392A-KC-1 |FNMA - CMO 2001-50 Z ~ 8.500% 11/25/31 . 06/01/2023 . |Paydown (233) 0 0| 0| . 11/25/2031 .
..31392B-RX-6 | FNMA - CMO 2002-6 ZC ~ 8.500% 02/25/32 . 06/01/2023 . |Paydown (168) |. 0 0| 0| . 02/25/2032 .
.. 31392F-3V-7 |FNMA 2002-77 Z  5.500% 12/25/32 ........ccoees [eernnnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/25/2032 .
..31392J-TL-3 |FNR 2003-20 MZ ~ 5.750% 03/25/33 .....cccoeeees [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/25/2033 .
..31302V-N0-1 |FGLMC FHR 2496 ZH  5.500% 09/15/32 .......coee [oeennnn . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 09/15/2082 .
FREDDIE MAC - CMO FHR 2531 Z  5.500%
L 31393G-3L-6 | 12/15/32 oo [ . 06/01/2023 . | Paydoun ... .0 . 0 0 . 12/15/2082 . [1.A ........
..31393U-AK-9 | FNW 2003-W17 1A7 ~ 5.750% 08/26/33 ............ [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/25/2033 . [1.A ........
..31394R-Vi-6 |FHLMC FHR 2758 ZG ~ 5.500% 03/15/34 ........... [.eeeenn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2034 . [1.A ........
..31398F-XA-4 |FNR 2009-95 BY ~ 4.000% 11/25/24 .............. [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2024 . (1.A ........
..31398F-YP-0 |FNR 2009-93 CH  4.500% 11/25/24 .......cvvvveee [erennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 11/25/2024 . (1.A ........
..31398L-KQ-0 |FHR FHR 3612 JB  4.500% 12/15/24 06/01/2023 . |Paydown 0 0| 0| . 12/15/2024 . [1.A .
..31398L-W9-5 |FHR FHR 3627 QH  4.000% 01/15/25 06/01/2023 . |Paydown 0 0| 0| . 01/15/2025 . [1.A .
..31308M-BZ-8 | FNMA 2010-9 B 4.000% 02/25/25 .. 06/01/2023 . |Paydown 0 0| 0| . 02/25/2025 . 1.A .
..31398V-4P-8 |FHR FHR 3643 DB 4.500% 03/15/25 .......cceeen [eeennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 03/15/2025 . [1.A ........
..31398I-MG-6 |FHR FHR 3637 AY ~ 4.000% 02/15/25 ........ccee [oennnn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 02/15/2025 . [1.A ........
..31402L-K9-2 |FNMA FN 732120  4.500% 08/01/33 .....covvvveee [ereennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 08/01/2033 . [1.A ........
..31405M-VT-1 |FNMA FN 793626  5.500% 09/01/34 .............. [....... . 06/01/2023 . | Paydoun ... .0 . 0 0 . 09/01/2034 . [1.A ........
..314128-D3-6 |FN FN 933122  5.500% 01/01/38 .....oovvvveeeees [erennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 01/01/2038 . [1.A ........
..31414E-NX-8 |FNMA FN 964006  5.000% 07/01/23 .....ovvvvvnnn [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 0 . 07/01/2023 . [1.A ........
..31416X-LG-3 |FNCN FN AB2126  3.000% 01/01/26 ........eevvun [oreennn . 06/01/2023 . | Paydoun ... .0 . .0 . .0 . . 01/01/2026 . [1.A ........
..31417H-C5-1 |FN FN AB9991  3.000% 07/01/33 .....covvvvnnnnn [oerennn . 06/01/2023 . | Paydown 0 0 0 . 07/01/2033 . [1.A ........
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..31417V-RS-4 |FNMA FN AC8596  4.000% 01/01/25 ... . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins v e 7,648 ... 7,648 ... 7,685 |.... .0 . (D)) 0 ...7,648 |.. 0 e . 01/01/2025 . [1.A ........
..31418B-C4-6 |FN FN MA1890  4.000% 05/01/34 ....ccoeennnnnnn [oeennn . 06/01/2023 . | Paydoun ... ... 72,770 ... 72,770 ... 78,289 |.... .0 . 0 .72,770 .. . 05/01/2034 . [1.A ........
..31419K-U4-5 |FNMA FN AEB702  3.500% 11/01/25 ...eevvvvnnnnn [oeeennn . 06/01/2023 . | Paydoun ... ... 20,329 ...20,329 ...20,424 |.... .0 . 0 ..20,329 |.. . 11/01/2025 . [1.A ........
..626207-YM-0 |MEAG TXB PLT ~ 6.685% 04/01/57 ........coeeveees [oeennnn . 04/01/2023 . | Various ... ... 81,000 ...81,000 ...81,000 |.... .0 . .0 . ..81,000 |.. . 04/01/2057 . [1.F FE ....
Redemption 100.0000
..63607V-AC-0 |NFAGEN GENERAL ~ 3.176% 01/01/36 .......ccoeee [oeennnn . 04/03/2023 . | .evvvrinninininnininiiinnnnnns e | 10,000 |............ 10,000 |.....ceeeens 10,000 |............ 10,000 fo.oeveennnnnnns 0 | (VO 0 | (VO [ SRR 10,000 [oooeeiiiiinnnns (VO 0 | (VO 23,185 |. 01/01/2036 . |2.B FE ....
Redemption 100.0000
..928120-03-5 | VASHSG 2013-D A 4.300% 12/25/43 ........eevvn [oeeennn B S O U R 6,144 | 6,144 |............ 6,144 |............. 6,144 |............... [V FUSURRRRR (VO 0 | (VN 0 e 6,144 . 12/25/2043 . (1.A FE ....
VIRGINIA ST HSG DEV AUTH HOME REV ~ 3.250% Redemption 100.0000
92813T-EE-6 08/25/42 ..oooeeeeiieiieiiiiiiiiieeeeis [ . 06/15/2023 . | .uvvvieiiiiiiiiiiiiiiiiiiiiies Joeeeieieieiieeeeeees | 7,94 iiieenn. 7,94 |oennne. 7,94 [onnnnnnn. 7,94 [, 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 Joeeeeeeeennn 7,944 . 08/25/2042 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,478,485 1,478,485 1,622,771 1,566,708 0 (88,297) 0 (88,297) 0 1,478,485 XXX XXX
..000780-GR-1 | AMAC 2003-6 1A4  5.500% 05/25/33 06/01/2023 . |Paydown .538 0 0| .538 . 056/25/2033 . [1.A FM ....
..00079C-AE-9 | ABFS 2001-2 A4  6.990% 12/25/31 06/01/2023 . |Paydoun ... .49 0 0| .495 . 12/25/2031 . [1.A FM ...
..00206R-MH-2 | AT&T INC ~ 5.730% 03/25/24 .......evvvvvrnnnnnnnn [ereeenn . 06/12/2023 . | Call 100.0000 ..... ..1,125,000 .0 . 0 e 1,124,926 .. . 03/25/2024 . (2.B FE ....
..00842B-AC-1 | ABMT 2015-5 A3 3.500% 07/25/45 .............. [....... . 06/01/2023 . | Paydoun ... ... 4,123 .0 . 0 .4,123 |.. . 07/25/2045 . [1.A ........
..00842C-AS-4 | ABMT 2015-7 B1 ~ 3.646% 10/25/45 .........evvvn [oeeennn . 06/01/2023 . | Paydoun ... ...93,066 .0 . .0 . 10/25/2045 . [1.A ........

............ 16,332 |0 [0 0 [l 464 [0 01/25/2087 1A FM ...

o

..02148J-AD-9 | CWALT 2006-39CB 1A4  6.000% 01/25/37 ........ | .eeeenn . 06/01/2023 . |Paydoun
Redemption 100.0000

..023765-AA-8 | AMER AIRLINE 16-2 AA PTT  3.200% 06/15/28 . |....... . 06/15/2023 . | .. . 06/15/2028 . |2.A FE ....

. 10/15/2029 . |2.A FE ...
. 09/25/2035 . [1.A FM ...
. 06/15/2023 . |2.C FE ....
. 07/30/2050 . |2.C FE ....

o
o

..02376A-AA-7 | AMER AIRLINE 17-2 AA PTT ~ 3.350% 10/15/29 . |....... . 04/15/2023 .
..02660T-ER-0 | AHM 2005-2 5A1  5.064% 09/25/35 .......ccccess | eeeenn . 06/01/2023 . | Paydoun ...
..03027X-A-3 | AMERICAN TOWER CORP  3.000% 06/15/23 06/15/2023 . |Maturity

..038779-AB-0 | ARBYS 2020-1A A2  3.237% 07/30/50 . . 04/30/2023 . |Paydoun ...
Barclays Commerc2022C17 gage S 2022-

..1,00,116 |.
...10,000 |....

o o o
o o o

..054976-AG-0 | 1.325% 09/15/55 . 06/01/2023 . [ Paydown ... ...5,144 ). .0 [ ...0 [ . 09/15/2055 .
..05604F-AA-3 | BWAY 2013-1515 A1 2.809% 03/10/33 06/01/2023 . | Paydoun 93,285 |. 0 0 . 03/10/2033 .
..059469-AF-3 | BOAA 2006-7 A6 5.860% 10/25/36 ... 06/01/2023 . | Paydoun 0 0 . 10/25/2036 .
..05946X-E7-4 |BAFC 2005-5 2A1  5.500% 09/25/35 .........ccc | veeeens . 06/01/2023 . | Paydoun ... ...0 [ ...0 [ . 09/25/2035 .
..05946X-U9-2 | BAFC 2005-7 4A3  5.750% 11/25/35 .....ovvevees | eeeenns . 05/01/2023 . |Paydown ... .0 [ ...0 [ . 11/25/2035 .
..05946X-ZZ-9 |BAFC 2005-4 2A1  5.500% 08/25/35 ..........cc. | oeeeenn . 06/01/2023 . | Paydoun ... ...0 [ ...0 [ . 08/25/2035 .
..05950P-AJ-2 | BAFC 2006-H 3A2 ~ 3.902% 09/20/46 ...........c. |eeeeens . 06/01/2023 . | Paydown ... .0 [ ...0 [ . 09/20/2046 .
..059515-BF-2 | BAFC 2007-3 XA2 ~ 5.500% 09/25/34 ............. | .eeees . 06/01/2023 . | Paydoun ... . 8,470 |.... ...0 [ .. ...0 [ . 09/25/2034 .
..06054A-AV-1 | BACM 2015-UBS7 ASB  3.420% 09/15/48 ......... |.eeeeen . 06/01/2023 . [ Paydown ... ... 115,180 118,634 |.... w0 [ 115,180 .. ...0 [ . 09/15/2048 .
..073730-AG-8 | BEAM SUNTORY INC ~ 3.250% 06/15/23 ... . . |- 06/15/2023 . (Maturity . O [N R .oeeennen. 750,000 ... .0 f.......... 750,000 [.. .0 . . 06/15/2023 .
.. 1248ME-AG-4 | CBASS 2007-CB4 AD  3.785% 04/25/37 .....eeee | eeeennn . 06/01/2023 . [Paydown ...ocooviniiinnenn forneneniiiiiennn o 1,183 | 1,183 [ 945 0 foreeiianns 1,153 0 . 04/25/2037 .
CD Commercial Mo2017CD3 rust 2017-CD3 XA
.. 12515G-Ad-6 | 1.115% 02/10/50 ....ovvveiiiiiiiiiiiiiiiiieeiiis | e . 06/01/2023 . [Paydown ....coovvvieiieniin foeeeeniiiiiinieis feeeeeiiiiien [V O 0 |oeeeenn 11,263 [ 9,991 [0 s (9,991) | [ RS (9,991) | 0 [ (U IO (U IO 0 . 02/10/2050 .
Cascade Funding 2022488 Trust 2022-HB8 A
.. 12526W-AA-7 | 3.750% 04/25/25 .. 06/25/2023 . | Paydoun .. 761,697 761,697 11,254 ). ..11,254 0 761,697 0 . 04/25/2025 .
.. 12563L-AN-7 | CLIF 2020-1A A 2.080% 09/18/45 06/18/2023 . | Paydoun 99,000 99,000 0 99,000 0 . 09/18/2045 .
.. 12591R-AY-6 | COMM 2014-CR15 ASB  3.595% 02/10/47 . - |- 06/01/2023 . [Paydown 4,241 44,241 0 4,241 0 . 02/10/2047 .
.. 12591U-AD-5 | COMM 2014-UBS2 ASB  3.472% 03/10/47 . weeenen |- 06/01/2023 . | Paydoun .. 255,839 ..255,839 0 .265,839 0 . 03/10/2047 .
.. 12591V-AC-5 | COMM 2014-CR16 ASB  3.653% 04/10/47 ......... | eeeeees . 06/01/2023 . [ Paydown ... 157,696 .0 [ .0 [ . 04/10/2047 .
..12626B-AE-4 | COMM 2013-CR10 ASB  3.795% 08/10/46 ......... |....... . 04/01/2023 . |Paydoun ... ...0 [ ...0 [ . 08/10/2046 .
..12628L-AJ-9 | CSAB 2006-4 ABA  5.684% 12/25/36 [ OO . 06/01/2023 . [ Paydown ... .0 . . .0 . . 12/25/2036 .
.. 12653T-AA-Q | CSMC 2018-J1 A1 3.500% 02/25/48 ......ooeee | ooeeee . 06/01/2023 . [Paydown 0 feee..... 25444 [0 o 0 . 02/25/2048 .
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..12653T-BY-6 |CSMC 2018-J1 B4~ 3.589% 02/25/48 .........euun [oeeennn . 06/01/2023 . |Paydoun .....coooveeiieiiins e e, 56,333 |........... 56,333 |..eeeeiennns 50,154 |............ 50,401 | [V R 5,082 [ [V R 5,082 [ [ R 56,333 [.cooiiiiiiinns (VR [V R [V 851 |. 02/25/2048 . [1.A ........
COLT Funding LLC20226 2022-6 A1  4.650%
L 12662Y-AA=7 | 0B/27/67 ...eevvvevvvinininiiieiiiiiiiiniiiniininnnens [ eeeeenn . 06/01/2023 . |Paydoun ......cooevveeienins |oviinninnnninnnnnns e 356,494 |l 356,494 |........... 351,147 [ 0 [ [V R 5,347 |l 0 [V R 356,494 0 . 06/27/2067 . [1.A FE ....
.. 12667F-3U-7 | CWALT 2005-J1 1A8  5.500% 02/25/36 .......cc. [.eeeenn . 06/01/2023 . | Paydoun ... ....6,259 ....5,9% |.... .0 . 0 .6,259 |.. 0 . 02/25/2035 . (1.B FM ....
..12667F-EG-6 | CWALT 2004-J2 3A3  5.500% 04/25/34 ........... [....... . 06/01/2023 . | Paydoun ... ....9,884 ....9,702 |.... .0 . 0 .9,884 |.. 0 . 04/25/2034 . [1.AFM ...
..12667G-7H-0 | CWALT 2005-46CB A14  5.500% 10/25/35 ........ [....... . 06/01/2023 . | Paydoun ... ...22,276 .0 . 0 ..19,590 |.. 0 . 10/25/2035 . [1.A FM ....
..12667G-AH-6 | CWALT 2005-13CB A8  5.500% 05/25/35 ......... [....... . 06/01/2023 . | Paydoun ... ...21,683 .0 . 0 ..21,503 |.. 0 . 05/25/2035 . [1.A FM ....
..12667G-BD-4 | CWALT 2005-10CB 1A8  5.500% 06/25/35 ........ [....... . 06/01/2023 . | Paydoun ... ... 2,544 .0 . 0 2,544 |.. 0 . 06/25/2035 . (4.B FM ....
..12667G-PV-9 | CWALT 2005-20CB 1A3  5.500% 07/25/35 ........ [....... . 06/01/2023 . | Paydoun ... .... 4,569 .0 . 0 4,166 |.. 0 . 07/25/2035 . [1.A FM ....
..12667G-XD-0 | CWALT 2005-28CB 2A4 ~ 5.750% 08/26/35 ........ [....... . 06/01/2023 . | Paydoun ... ...10,011 .0 . 0 ..10,627 |.. 0 . 08/25/2035 . [1.A FM ....
..12668A-AL-9 | CWALT 2005-47CB A11  5.500% 10/25/35 06/01/2023 . |Paydown .7,057 0 0| .2,857 0| . 10/25/2035 . [1.A FM ....
..12668A-Nii-1 | CWALT 2005-54CB 1A4  5.500% 11/25/35 06/01/2023 . |Paydown . 1,940 0 0| .2,063 0| . 11/25/2035 . [1.A FM ...
..12668B-YF-4 | CWALT 2006-7CB 1A14  6.000% 05/25/36 06/01/2023 . |Paydown . 4,904 0 0| . 2,553 0| . 05/25/2036 . [1.A FM ....
..12668II-AU-1 | ClIL 2007-4 ASW  4.564% 04/25/47 ... . |. 06/01/2023 . | Paydown 0 0| .2,621 0| . 04/25/2047 . (1.A FM ...
.. 126694-HK-7 | CWHL 2005-25 A6  5.500% 11/25/35 . |- 04/01/2023 . | Paydown 0 0| .0 0| . 11/25/2035 . [1.A FM ...
.. 126694-JX-7 | CWHL 2005-24 A7~ 5.500% 11/25/36 .....cccovun [oeeennn . 06/01/2023 . | Paydoun ... .0 . 0 1,167 .. 0 . 11/25/2035 . [1.A FM ...
..126694-KZ-0 | CWHL 2005-24 A33  5.500% 11/25/35 ....cooevees [eeennnn . 06/01/2023 . | Paydoun ... .0 . 0 ....828 |.. 0 . 11/25/2035 . (1
.. 12669F-RG-0 | CWHL 2004-4 A5  5.250% 05/25/34 .......evvvvres [eeennn . 06/01/2023 . | Paydoun ... .0 . 0 5,740 |.. 0 . 06/25/2034 . (1
.. 12669F-UC-5 |CWHL 2004-9 A7 ~ 5.250% 06/25/34 .......ccceees [oreenn . 06/01/2023 . | Paydoun ... .0 . 0 3,901 |.. 0 . 06/25/2034 . (1
.. 15132E-LC-0 | CDMC 2005-1 A5 5.105% 02/18/35 .........ccce. [ennnn . 06/01/2023 . | Paydoun ... .0 . 0 ....305 |.. 0 . 02/18/2035 . (1
.. 17312H-AE-9 | CRMSI 2007-2 A5  4.988% 06/25/37 .......cccee [eeennnn . 06/01/2023 . | Paydoun ... .0 . 0 ..35,811 0 . 06/25/2037 . (1
.. 17321J-AE-4 | CGMT 2013-GC15 AAB  3.942% 09/10/46 . 06/01/2023 . |Paydown 0 0| 57,829 0| . 09/10/2046 . (1
L A7321L-AA-7 | CMLTI 2013-J1 A1 3.500% 10/25/43 . 06/01/2023 . |Paydown K 0 0| .2,787 0| . 10/25/2043 . (1
.. 17322N-AA-2 | CMLTI 2014-J1 A1 3.500% 06/25/44 . . 06/01/2023 . | Paydoun ... ... 9,556 |.... .0 . .0 . .9,515 |.. .0 . . 06/25/2044 . (1
Credit Acceptanc20203A oan Tr 2020-3A A
..22536B-AA-0 | 1.240% 10/15/29 .. 06/15/2023 . |Paydown ..4,708,671 4,634,426 |.. 0 0| .4,708,671 0| . 10/15/2029 . [1.A FE .
..225410-FV-9 | CSFB 2003-17 1A4  5.500% 06/25/33 . 06/01/2023 . |Paydown ....6,924 0 0| .6,924 0| . 06/25/2033 . [1.F FM .
.. 22541S-1I3-8 | CSFB 2004-8 4A3  5.500% 12/25/34 ........cccor [oeeennn . 06/01/2023 . | Paydoun ... .... 136,086 .0 . 0 136,086 |.. 0 . 12/25/2034 . [1.A FM
..225470-M6-7 | CSMC 2006-3 1A4A  6.968% 04/25/36 ............ [.eeeenn . 06/01/2023 . | Paydoun ... ... 1,743 .0 . 0 1,743 .. 0 . 04/25/2036 . [1.A FM .
.. 225470-QY-2 | CSMC 2005-5 A2F  5.865% 04/25/36 ........evvvr [oeeennn . 06/25/2023 . | Paydoun ... ....5,617 .0 . .0 . .5,617 |.. .0 . . 04/25/2036 . [1.A FM .
Redemption 100.0000
..22970*-AA-8 |BNSF LEASE PP 4.070% 05/15/34 ...........cooes [ oeennnn . 06/15/2023 . ...20,027 0 ..20,027 |.. . 05/15/2034 . (1.D PL .
..233046-AK~7 | DNKN 2019-1A A2I1  4.021% 05/20/49 05/20/2023 . |Paydown 12,500 0| 12,500 . 05/20/2049 . |2.B FE
..233063-Ali-6 | DBJPM 2020-C9 XA  1.824% 09/15/53 . 06/01/2023 . |Paydown .0 0| . 09/15/2053 . [1.A FE .
..251510-FX-6 |DBALT 2005-4 A6  5.300% 09/25/35 ........ccee [eeennnn . 06/01/2023 . | Paydoun ... . 2,542 0 . 09/25/2035 . [1.A FM .
..251510-ML-4 |DBALT 2006-AB1 A3 5.870% 02/25/36 .......... [....... . 06/01/2023 . | Paydoun ... ... 13,583 0 . 02/25/2036 . [1.A FM .
..25151E-AD-5 |DBALT 2006-AB3 A4  6.423% 07/25/36 .......... [....... . 06/01/2023 . | Paydoun ... ... 1,637 0 . 07/25/2036 . [1.A FM .
..25755T-AH-3 | DPABS 2017-1A A23  4.118% 07/25/47 .......... [....... . 04/25/2023 . | Paydoun ... 0 . 07/25/2047 . |2.A FE
..26208L-AC-2 |HONK 2018-1A A2~ 4.73%% 04/20/48 ............. [....... . 04/20/2023 . | Paydoun ... 0 . 04/20/2048 . |2.C FE
..204751-C0-3 |EQABS 2003-3 AF4  4.996% 12/25/33 ............ [...cces . 06/01/2023 . | Paydoun ... 0 . 12/25/2033 . [1.A FM .
..29977K-AA-1 |EVER 2013-2 A 3.000% 06/25/43 . |- 06/01/2023 . |Paydoun ... .0 . . 06/25/2043 . [1.A ........
..34417M-AB-3 | FOCUS 2017-1A A2I1  5.003% 04/30/47 ......c.. [.eeeeen . 04/30/2023 . | Paydown 0 . 04/30/2047 . |2.B FE
Redemption 100.0000
..35085A-AA-9 |486 LESSER STREET TAX  5.200% 02/01/32 ..... [....... . 05/01/2023 . | evvveiiiniiniiniiiiiiiiininns e e 120,000 |.......... 120,000 |.......... 120,000 |.......... 120,000 |oovvvvvveeennn 0 fevvvviiiinnnnnn 0 o0 0 0 s 120,000 . 02/01/2032 . (1.G FE .
..350694-AB-2 |H.B. FULLER CO.  4.000% 02/15/27 ........ccoee [oerennn . 06/14/2023 . | Various ... . 4,670,170 . 4,989,464 |.... . 4,990,463 |.. . 02/15/2027 . |3.C FE
..36186L-AG-8 |GMAC 2007-HE2 A6  6.749% 12/25/37 ............ [..eeees . 06/01/2023 . | Paydoun ... . . 12/25/2037 . (1.E FM .
..36198F-AF-9 | GSMS 2013-GC14 AAB  3.817% 08/10/46 ......... [....... . 04/01/2023 . |Paydown ......oooeeeeeeeeees Jooeeeeeeeeeeeeeeees 38 o8 39 i 38 i 0 i 0 0 e 0 0 e 38 o0 e, [ P [ 0 |.08/10/2046 . |1.A ........
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..362341-MR-7 | GSAMP 2005-7F 2A6  5.500% 09/25/35 .........e. [oeeeenn . 06/01/2023 . |Paydoun .....ccooeeeeiiiiins v e 4,165 [oeeeeieenns 4,165 |............ 3,064 |[...eennnnnne 4,083 |l [V -7 [V -7 I [V 4,165 | (VR [V R [0 96 |[. 09/25/2035 . |[1.A FM ....
GS Mor tgage-Back2022PJ1 ities 2022-PJ1 A2
.. 36263N-AB-1 |2.500% 05/28/52 ....cceeeveeiiiiiiiiiiiiiiiiiiieeees [ . 06/01/2023 . |Paydoun .....ooooveeiiiiiins v e, 58,246 0 . 05/28/2052 . [1.A ........
..36267V-AL-7 |GE HEALTHCARE HLDG LLC  6.377% 11/22/52 .... |....... . 06/06/2023 . | Tax Free Exchange ....... I R 7,000,000 ...0 . 11/22/2052 . 2.B FE ....

. 05/30/2023 . |2.A FE ....
. 10/30/2052 . |2.C FE ....
. 06/01/2026 . |3.B FE ....
. 03/15/2024 . |2.C FE ....
. 05/25/2036 . [1.A FM ...
. 02/25/2036 . |1.A FM ...

...... 2,000,000
... 25,000

..378272-AF-5 | GLENCORE FUNDING LLC ~ 4.125% 05/30/23 ....... |....... . 05/30/2023 . [Maturity
..380241-AA-7 | 20221 2022-1 A2 6.864% 10/30/52 .....vvvveees | eeeenns . 04/30/2023 . | Paydown
..384637-AA-2 | GRAHAM HOLDINGS CO  5.750% 06/01/26 ......... |....... . 06/06/2023 . [WELLS FARGO
..404119-BN-8 |HCA INC  5.000% 03/15/24 ....oooveiviiiiiiiiins | eeeeens . 04/26/2023 . |MARKET AXESS ..
..437089-AE-5 | INHEL 2006-1 A5  6.522% 06/25/36 ........occee | aeeennn . 06/01/2023 . | Paydown

..45660L-2V-0 |RAST 2005-A16 A3 6.000% 02/25/36 ..........c. | weeenn . 04/01/2023 . | Paydown
IRWIN HOME EQUITY 2006-1 2A4  6.060%

...25,000 |....
1,792,608 |....

o o oo

o

..464126-DA-6 | 09/25/35 ....veiiiiiiiiiiiiiiiiee e [ . 06/01/2023 . | Paydown ... . 09/25/2035 . [1.A FM ...
..464120-AE-7 | IRWHE 2006-2 2A4  6.670% 02/25/36 . 06/01/2023 . | Paydoun . 02/25/2036 . [1.A FM ...
..46412R-AD-7 | IRWHE 2007-1 2A3  6.650% 08/25/37 . 06/01/2023 . | Paydoun . 23,614 ..6,105 |. 23,614 . 08/25/2037 . |1.A FM .

06/16/2023 . | Cal | 100.0000
06/01/2023 . | Paydoun ...
....... . 06/01/2023 . | Paydown ...

.899,543 . .. . 07/01/2023 . |2.B FE ....
...... . 0 .0 . .10, . 08/15/2049 . |1.A FE ...
.125,986 |.. . 01/15/2047 . |1.A ........

..465685-AG-0 | ITC HOLDINGS CORP  4.050% 07/01/23
..46590M-AT-7 | JPMCC 2016-JP2 XA  1.916% 08/15/49
..46640U-AC-6 | JPMBB 2013-C17 A3 3.928% 01/15/47 ..
JP Morgan Mortga20184 2018-4 B3 ~ 3.712%

..900,000 .0 . ..3,382 |
....... ..161, X , K . .. (62,011) |.

oo ocooo
oo ocooo

..46649C-BG-7 | 10/25/48 ......eveeiiiiiiiiieee e [ e . 06/01/2023 . |Paydoun ... .0 | .0 [ ..91,397 |.. .0 [ . 10/25/2048 . [1.A ........
..46651Y-AC-4 | JPUMT 2019-9 A3 3.500% 05/25/50 ......ecevvr | wveennn . 06/01/2023 . | Paydoun ... .0 . .0 [ .0 [ . 05/25/2050 . [1.A ........
..525200-AG-9 | RAST 2006-7 1A7 ~ 6.000% 11/25/36 .......cccco [oernnn . 06/01/2023 . | Paydoun ... .0 . .0 [ .0 [ . 11/25/2036 .
..52521H-AD-5 |LNMT 2006-9 1A4  5.750% 01/25/37 .....cccvvenr | wveenn . 06/01/2023 . |Paydoun ... .0 . .0 [ .0 [ . 01/25/2037 .
.. 52522H-AN-2 | LXS 2006-8 3A5  2.812% 06/25/36 ........ccoer |eeernn . 06/01/2023 . |Paydoun ... .0 | .0 [ .0 [ . 06/25/2036 .
..52523(-AJ-3 | LXS 2006-17 WF5  6.637% 12/25/42 .. [ TS . 06/01/2023 . | Paydoun ... .0 . .0 [ .0 . . 12/25/2042 .
..57643L-LF-1 |MABS 2005-AB1 A6  5.971% 11/25/35 ......ccce. | veeennn . 06/01/2023 . |Paydoun .0 . .0 [ . 11/25/2035 .
..582839-AH-9 | MEAD JOHNSON NUTRITION CO  4.125% 11/15/25 . 05/18/2023 . | JEFFERIES & CO 986, 100 ..1,000,000 ..1,012,740 |. .1,003,954 |. 0 0 . 1,003,422 . 11/15/2025 .
..599808-BE-1 | MCMLT 2015-2 M2 ~ 3.704% 09/25/57 .. 06/01/2023 . | Paydoun 548,063 ..548,063 ..547,378 |. ..546,709 |. 0 0 .548,063 . 09/25/2057 .
..59981H-AB-7 |MCMLT 2017-1 M1 3.250% 11/25/58 .. 06/01/2023 . | Paydoun ..580,406 ..563,676 |. 0 0 . 11/25/2058 .
..61690Y-BS-0 | MSC 2016-BNK2 ASB  2.860% 11/15/49 .......... |..ccc.. . 06/01/2023 . |Paydoun ... 460,498 474,311 .0 | .0 . . 11/15/2049 .
MORGAN STANLEY 2006-12XS A5A  1.230%
LBATA9E-AF-4 | 10/25/36 .....eeeeeeeeeiiiiieee e [ eeeeas . 06/01/2023 . |Paydoun ... .0 | .0 [ . 10/25/2036 . |1.A FM .
..61749-AK-3 | MSM 2006-11 1A4  1.205% 08/25/36 .. [ U . 06/01/2023 . |Paydoun ... .0 . .0 [ . 08/25/2036 . |1.A FM .
..61763K-AY-0 | MSBAM 2014-C15 ASB  3.654% 04/15/47 ......... |....... . 06/01/2023 . |Paydoun ... .0 | .0 [ . 04/15/2047 . |1.A ........
..62942K-AA-4 | NRPMT 2013-1 A1 3.250% 07/25/43 ......ccever | veennn . 06/01/2023 . |Paydoun ... .0 . .0 [ . 07/25/2043 . |1.A ........
..65538P-AF-5 |NAA 2007-1 1A5  6.347% 03/25/47 ......cccuveee | wueennn . 06/01/2023 . |Paydoun ... .0 | .0 [ . 03/25/2047 . |1.A FM .
..678858-BI-0 | OKLAHOMA GAS & ELECTRIC ~ 0.553% 05/26/23 ... |....... . 05/26/2023 . (Maturity . . 1,000,000 .0 . .0 . . 056/26/2023 . [1.G FE .
OneMain Financia20201A ce Tru 2020-1A A
..68269L-AA-4 |3.840% 05/14/32 ..cevvvvieiiiiiiiiiieiiiiiieeees [ eeeees . 06/14/2023 . [Paydoun ......ccevveeiiiiin [oeriiiiiiiinniiiis e 632,882 0 0 . 056/14/2032 . (1.A FE ....
PACEWell 8 Trust20231 2023-1 A 5.500%
.BIHOT-AA-3 | 02/10/62 ... ciiies [ eeeees . 05/10/2023 . [Paydown .......cceeeeeennnee , , 210 | (I O [V S 459 [oeeiiiiinnns 0 0 . 02/10/2062 . [1.A FE ....
..719245-AD-4 | PHOTO HOLDINGS MERGER SU ~ 8.500% 10/01/26 .. | ....... . 06/14/2023 . [ Taxable Exchange . .1,585,538 |.... 0 . 10/01/2026 . |5.B FE ....
..72703P-AC-7 |PLNT 2019-1A A2 3.858% 12/05/49 .......coee | eeeeenn . 06/05/2023 . |Paydoun R ... 12,500 ...12,500 |.... . 12/05/2049 . |2.C FE ....
Redemption 100.0000
..731020-AA-4 |POLAR TANKERS INC  5.951% 05/10/37 .....cceeve | vueennn . 05/10/2023 . [ .eveeieeeeiiiiie e ... 32,597 . 05/10/2037 . |1.F FE ....

. 06/15/2033 . |1.F FE ...
. 12/25/2049 . |1.A ........
. 06/25/2036 . |3.B FM ....
. 10/25/2063 . [1.A FE ....

..74340X-CE-9 |PROLOGIS TRUST ~ 4.750% 06/15/33 ....
..T4387L-AC-5 |PFNT 2019-1 A2 3.000% 12/25/49 .......cceees | eeeens . 06/01/2023 . | Paydoun ...
..T4922E-AF-6 |RALI 2006-QS6 1A6  6.250% 06/25/36 .. . |- 06/01/2023 . [Paydoun ...
..T4968R-AA-3 |RPIT 2019-1 A 2.750% 10/25/63 .......ccoveure | eeenes . 06/25/2023 . | Paydown

....... . 05/16/2023 . [ CITIGROUP GLOBAL MKTS .. [.... . 4,904,000

o o oo
o o oo
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.2,450,484 |.. .68,385 |. 05/15/2025 . |3.B FE ....
... 11 [ 05/25/2036 . |1.A FM ...
...971 (. 11/25/2035 . |1.F FM ...
. 03/25/2036 . |2.B FM ....
. 09/25/2036 . [1.A FM ...
. 04/25/2036 . |1.A FM ...
. 09/25/2043 . [1.A ........
. 08/25/2047 . |1.A ........
. 09/25/2037 . |1.A FE ...
. 11/25/2036 . |3.C FM ....
. 08/25/2051 . |2.B FE ....
. 03/01/2024 . |3.C FE ....
. 04/25/2056 . [1.A ........

..75281A-AS-8 | RANGE RESOURCES CORP  4.875% 05/15/25 .. 2,440,114 |....
..759950-GY-8 | RAMC 2006-1 AF6  5.746% 05/25/36
..761118-MD-7 |RALI 2005-QS16 A4  5.750% 11/25/35
..761118-XQ-6 |RALI 2006-QS3 1A12  6.000% 03/25/36 ....
..76112H-AD-9 | RAST 2006-A9CB A4  6.000% 09/25/36 ..
..76114A-AB-6 | RAST 2006-R2 A2  6.000% 04/25/36
..81745J-AA-6 | SENT 2013-11 A1 3.500% 09/25/43 ..
..81746D-AG-5 | SEMT 2017-5 A7~ 3.500% 08/25/47 ...
..85022-AP-9 | SCFT 2020-AA A 1.970% 09/25/37 ...
..872225-AH-0 | TBW 2006-5 A6 6.400% 11/25/36 ..
..87342R-AH-7 |BELL 2021-1A A2I1  2.204% 08/25/51
..877249-AD-4 | TAYLOR MORRISON ~ 5.625% 03/01/24 ..
..89172Y-AB-6 | TPMT 2016-3 A2  3.000% 04/25/56 ...

....... . 06/05/2023 . [WELLS FARGO
....... . 06/01/2023 . |Paydoun
....... . 06/01/2023 . | Paydown ...
....... . 06/01/2023 . |Paydoun ...
....... . 06/01/2023 . | Paydown ...
....... . 06/01/2023 . |Paydoun ...
....... . 06/01/2023 . | Paydown ...
....... . 06/01/2023 . |Paydoun ...
....... . 06/25/2023 . | Paydown ...
06/01/2023 . | Paydoun
05/25/2023 . | Paydown ...
06/02/2023 . | STIFEL NICHOLAS .
....... . 06/01/2023 . | Paydown

..633,493 |.
1,230,067 |....

..90276Y-AF-0 | UBSCM 2019-C16 XA~ 1.699% 04/15/52 .......ce. | eeenes . 06/01/2023 . | Paydown ... ...20,382 |.... . 04/15/2052 . | 1.A FE .
..92890F-AV-8 | WIFRBS 2014-C20 ASB  3.638% 05/15/47 ......... |....... . 06/01/2023 . | Paydoun ... . 05/15/2047 . |1.A ........
..92038G-AE-8 | WIFRBS 2013-C17 ASB  3.558% 12/15/46 ......... |.eeeeen . 06/01/2023 . [ Paydown ... . 12/15/2046 . |1.A ........
..92938V-AR-6 | WIFRBS 2014-C19 ASB  3.618% 03/15/47 ......... |....... . 06/01/2023 . | Paydoun ... . 03/15/2047 . |1.A ........
..939344-AR-8 | WIMALT 2006-4 3A6  4.609%% 05/25/36 .........oee | eeeenn . 06/01/2023 . | Paydown ... . 05/25/2036 . |1.A FM .
..939350-AD-6 | WIMALT MORTGAGE 2006-9 A3 ~ 4.300% 10/25/36 . |....... . 06/01/2023 . | Paydoun ... . 10/25/2036 . |1.A FM .
..95001T-BH-7 | WFMBS 2019-1 B1 ~ 4.024% 11/25/48 .......evves | eeenns . 06/01/2023 . [ Paydown ... . 11/25/2048 . |1.A ........
..95002X-BH-7 | WFCM 2020-C57 XA ~ 2.211% 08/15/53 . 06/01/2023 . | Paydoun . 08/15/2053 . |1.A FE .

. 06/15/2049 . |2.B FE ....
. 0 .. . 03/15/2052 . |2.B FE ....
770,000 . 0 .0 . , . 06/23/2023 . |1.F FE ...
.309,679 . . R .. , . 05/01/2025 . |3.C FE ....

..95058X-AH-1 | WEN 2019-1A A2I1 ~ 4.080% 06/15/49 .
..95058X-AP-3 | WEN 2022-1A A2l1  4.535% 03/15/52 ....
..13607G-RK-2 | CANADIAN IMPERIAL BANK  0.950% 06/23/23
..66977W-AP-4 |NOVA CHEMICALS CORP  5.000% 05/01/25 ...

06/15/2023 . | Paydoun
06/15/2023 . | Paydown
. 06/23/2023 . (Maturity .
. 06/02/2023 . [ GOLDMAN SACHS .

.. 770,000 . 770,000
.. 310,448 . 318,000

OO0 0O 0000000000000 OO0 O O O

OO0 0O 0000000000000 O OO O O O

Redemption
. 000000-00-0 | YPF SOCIEDAD ANONIMA ~ 9.000% 02/12/26 ....... D..... . 05/12/2023 . ... 38,462 . 02/12/2026 .
.. 19123\1-AD-5 | COCA-COLA EUROPEAN PARTN  0.500% 05/05/23 .. |D..... . 05/05/2023 . (Maturity . B oo |oenenn 1,400,000 . 05/05/2023 .
.. 344419-AC-0 | FOMENTO ECONOMICO MEX ~ 3.500% 01/16/50 ... D..... . 04/01/2023 . | Cal| 0.0000 ..o fooveeeeiciiiiins foriiciee 0 . 01/16/2050 .
STANDARD CHARTERED BANK
..604750-AA-9 | MISC CAPITAL THO LABUAN ~ 3.625% 04/06/25 ... D..... . 04/06/2023 . [ .eveveveeieieicicenieiens [ [ 243,625 |...........250,000 |...........249,818 |........... 249,850 (U S L3 SRR | IR . 04/06/2025 .
..655580-YC-0 | NORDEA BANK ABP NEW YORK ~ 5.450% 04/28/23 .. [D..... . 04/28/2023 . (Maturity . . 1,950,000 verennn 1,950,000 ... 0 0] . . 04/28/2023 .
.. T54050-AA-4 | RAS LAFFAN LNG |11 5.838% 09/30/27 ......... |D..... |- 04/01/2023 . |Various ... 21,302 L2, L2, ..21,302 |- 0| 0 .0 .21, . 09/30/2027 .
..T73406-AJ-0 |ROCKT 2017-2A AR 6.280% 10/15/29 . D . 04/15/2023 . [ Paydoun ... 909,006 ..909,006 ..909,006 |- ..909,006 |- 0 | 0 .0 .909,006 . 10/15/2029 .
..B7969N-AD-7 | TELSTRA CORP LTD  3.125% 04/07/25 . D..... |. 05/11/2023 . |TD SECURITIES . 9,724,689 10,000,000 ..9,804,850 |........9,947,001 |. ..8,031 0 8,031 .9,955,033 180,763 |. 04/07/2025 .
..929798-AC-6 | WACKER CHEMICAL PP 4.180% 04/23/23 ... D..... |. 04/23/2023 . [Maturity . . 6,000,000 ..6,000,000 ..6,000,000 |........6,000,000 |. .0 0 .0 6,000,000 126,097 |. 04/23/2023 .
..BOROM3-AC-3 | BARRY CALLEBAUT SVCS NV 5.500% 06/15/2 D..... |. 06/15/2023 . [Various ... ..215,000 ..215,000 ..229,513 |. ..215,933 |. (933) [. 0 (933) .215,000 5,896 |. 06/15/2023 .
..G26156-AB-0 | DCC TREAS IRELAN PP 4.040% 04/25/23 D . 04/25/2023 . (Maturity . . 2,500,000 ..2,500,000 ..2,500,000 |........2,500,000 |. 0 | 0 .0 .2,500,000 .50,500 |. 04/25/2023 .
..69284#-BD-8 |VITOL FINANCE PP 4.400% 06/27/23 ............ |D..... |- 06/27/2023 . |Maturity . . 3,000,000 8,000,000 ..3,000,000 ........3,000,000 |. 0| 0 .0 ........3,000,000 66,000 |. 06/27/2023 .
..N42818-BS-3 | KONINKLIJKE VOPAK NV PP 3.740% 06/19/23 ... |D..... . 06/19/2023 . [Maturity .....ooovveveees I 2,000,000 |........ 2,000,000 |....... 2,000,000 |........2,000,000 |.... .. .0 |. 0] .0 ... 0 o 2,000,000 |. .. .37,400 |. 06/19/2023 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 72,307,845 73,818,231 73,254,662 61,952,533 0 138,132 0 138,132 0 73,634,822 0 1,590, 146 XXX
.. 744320-A-4 | PRUDENTIAL FINANCIAL _5.625% 06/15/43 ...... [..... [ 06/16/2023 . [cal 100.0000 .o fooieiiiiiiiiis o 2,000,000 |........ 2,000,000 |....... 2,142,500 |........ 2,009,305 |..oovrnnnene. (U O (9,305) |.vovvveenens 0 | (9,308) |.vovvereenenne [U R 2,000,000 |..ovoveeennns (U [ RO (U SO 56,250 |. 06/15/2043 .
1309999999. Subtotal - Bonds - Hybrid Securities 2,000,000 2,000,000 2,142,500 2,009,305 0 (9,305) 0 (9,305) 0 2,000,000 0 0 0 56,250 XXX
2509999997. Total - Bonds - Part 4 90,328,101 93,103,026 92,604,879 81,066,698 0 40,482 0 40,482 0 92,651,414 0] (2,323316) (2,323,315 2,129,784 XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 90,328,101 93,103,026 92,604,879 81,066,698 0 40,482 0 40,482 0 92,651,414 0] (2,323316) (2,323,315 2,129,784 XXX
4509999997. Total - Preferred Stocks - Part 4 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX

4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX




9'G03

STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

..04314H-56-8 |Artisan High Income Institutional .. .
..057071-85-4 |Baird Aggregate Bond Inst .......... 06/30/2023 . | VARIOUS
..207019-70-4 [Conestoga Small Cap Institutional
..256201-10-4 [Dodge & Cox Balanced Fund .............

..31635T-10-4 [Fidelity Inflation Protected Bond Index
..411512-52-8 [Harbor Capital Appreciation Retirement ..
..4812C0-10-0 [J P Morgan Core Bond R6
..683974-60-4 |Oppenheimer Developing Markets | ....
.. 74254U-44-0 [Principal Short-Term Income Inst ...

....... . 06/30/2023 . [ VARIOUS ...

06/30/2023 . | VARIOUS
06/30/2023 . | VARIOUS
....... . 06/30/2023 . [ VARIOUS ...
[ USRI . 06/30/2023 . [ VARIOUS ...

J OO . 06/30/2023 . [ VARIOUS ...
....... . 06/30/2023 . [ VARIOUS ...
JURR IR . 06/30/2023 . [ VARIOUS ...

B . 06/30/2023 . [ VARIOUS ...

e 0.000 |..

(1,481) |....

. (1,481)

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal | Disposal Year Date Symbol
4509999999. Total - Preferred Stocks 0 XXX 0 0 0 0 0 0 0 0 0 0 0 0 XXX XXX
| | | ‘s. 6. CONEN SECURITIES
..02079K-10-7 | ALPHABET CLASS C ...ooovvvvveiiniiiniiiieieeieeeeens [ . 04/25/2023 . | CORP. ..evvvvvvvvevnnnnnnnne |oeeeens 6,017.000 |......... 635,958 |....coooiiiiins oeeeiins 432,066 |........... 533,888 |...... (101,822) |...ooeeennnnns [ 0 |..... (101,822) |..ooeeeennnnn [ PP 432,066 |............... 0 [...... 203,891 |....... 203,891 |..oooeiiieinnns 0 fooeeeeee o] e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 635,958 XXX 432,066 533,888 (101,822) 0 0 (101,822) 0 432,066 0 203,891 203,891 0 XXX XXX
..31337#-10-5 |FHLB CINCINNATI evveieiiiiiiiiiiieieeeeeeeeeeeee | ....... | 06/29/2023 . |PHIVATE PLACEMENT ....... | ........ 4,295.000 |......... 429500 | e 429,500 |........... 429,500 f....ovvnnnnnn. 0 Joeeeeeeeieens [ 0 Joeeeeeeieeenn [ 0 eeeeenns 429,500 |....ovvvennnns J I P 0 Joveereeveennnnn 0 foeeennnn 40,752 fooeeeeen e e
5029999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Other 429,500 XXX 429,500 429,500 0 0 0 0 0 429,500 0 0 XXX XXX
..024526-77-4 | American Beacon Small Cap Value R6 .............|..eeenn . 06/30/2023 . | VARIOUS ...oovvvvvvvvivinnns |oeeeens 1,343.000 |.......... 30,157 [ovvvvvviniininiinins fernnnnnnnnn 32,687 [...innn..30,000 [......i2,588 0 |0 2,588 [ 0 [ 32,687 [0 (2,529) |.eeevenn(2,529) |ovvivvieiiiiinnn 0 s ] s
..025076-37-3 | American Century Equity Income R6 .. [ I . 06/30/2023 . | VARIOUS ... U R 3,362.000 |.......... 29,663 I
..298706-82-1 | American Funds EuroPacific Gr R6 ... B [ . 06/30/2023 . | VARIOUS ... PR FOORRR 729.000 |.. .. 38,409

..872797-30-3 |T. Rowe Price | 2015 |

..779562-20-6 |T. Rowe Price New Horizons | ....cocveeeververens [ervenen . 06/30/2023 . | VARIOUS ... (21,71 ...

..872797-84-0 |T. Rowe Price Retirement Balanced | ........... [.eee. . 06/30/2023 . | VARIOUS ... 1 (539) ...

..872797-40-2 |T. Rowe Price Retirement | 2020 | .. 06/30/2023 . | VARIOUS .

..872797-50-1 |T. Rowe Price Retirement | 2025 | .. 06/30/2023 . | VARIOUS )]

..872797-60-0 |T. Rowe Price Retirement | 2030 | .. 06/30/2023 . | VARIOUS

..872797-70-9 |T. Rowe Price Retirement | 2035 | .. . |- 06/30/2023 . | VARIOUS

..872797-80-8 |T. Rowe Price Retirement | 2040 | .. . |- 06/30/2023 . | VARIOUS

..872797-88-1 |T. Rowe Price Retirement | 2045 | IO R . 06/30/2023 . | VARIOUS ...

..872797-87-3 |T. Rowe Price Retirement | 2050 | IO . 06/30/2023 . | VARIOUS ...

..872797-86-5 |T. Rowe Price Retirement | 2055 | N . . 06/30/2023 . | VARIOUS ... .

..872797-85-7 |T. Rowe Price Retirement | 2060 | ...coccoverr [eee . 06/30/2023 . | VARIOUS ... JOURN IR 38.000 |.. L...544 ...

..89154%-52-6 | Touchstone Mid Cap Growth Inst ......ocevevens [erveeee . 06/30/2023 . | VARIOUS ... I 1,742.000 |.. 51,125 |.... (2,664) |........ (2,664)

..891557-64-9 | Touchstone Mid Cap Institutional .......cccerues founee . 06/30/2023 . | VARIOUS ... ....155.000 |.. 106,438 |............. 6,446 2ere 555 |, 555

..922908-71-0 |Vanguard 500 Index Fund - Adniral .. 06/30/2023 . | VARIOUS 650.000 ..196,336 |. ..230,076 |. (33,739)

..921943-80-9 |Vanguard Developed Markets Index Admiral 06/30/2023 . | VARIOUS 121.000 1,63 |. . (172)

..922908-64-5 |Vanguard Mid Cap Index Fund - Adniral 06/30/2023 . | VARIOUS 76,447 |. (19,423)

..921908-87-7 |Vanguard Real Estate Index Admiral . 06/30/2023 . | VARIOUS .3,93 |. .. 554

..922908-68-6 |Vanguard Small Cap Index Fund - Admiral . 06/30/2023 . | VARIOUS 58,733 |. (11,663)

..921937-60-3 |Vanguard Total Bond Market Index Admiral .....[....... . 06/30/2023 . | VARIOUS ... 105 [ (8)]..

..92837F-44-1 | Virtus Ceredex Mid-Cap Value Equity R6 ....... [....... . 06/30/2023 . [VARIOUS ..ovevvveenneenne |ovvrenenen 10,000 |ooviveiviiennnabl foooiiiiiiiiins oo 74 |, 107 forreriennen, (33) oerveenenens0 Joovveiriiannn 0 fovveiinne (33) ovvviiineenn 0 [ 74 o0 | (9) fooevceiee (9 e 0 Joceine v v,
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 994,581 XXX 1,001,495 924,401 77,098 1,001,495 0 (6,912) (6,912) 0 XXX XXX
5989999997. Total - Common Stocks - Part 4 2,060,039 XXX 1,863,061 1,887,789 (24,724) 0 0 (24,724) 0 1,863,061 0 196,979 196,979 40,752 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 2,060,039 XXX 1,863,061 1,887,789 (24,724) 0 0 (24,724) 0 1,863,061 0 196,979 196,979 40,752 XXX XXX
5999999999. Total - Preferred and Common Stocks 2,060,039 XXX 1,863,061 1,887,789 (24,724) 0 0 (24,724) 0 1,863,061 0 196,979 196,979 40,752 XXX XXX
6009999999 - Totals 92,388, 140 XXX 94,467,940 82,954,487 (24,724) 40,482 0 15,758 0 94,514,475 0] (2,126,336)[ (2,126,336) 2,170,536 XXX XXX




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX

903

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/24/2020 |. 07/27/2023
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs

. |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 (. 07/13/2020 |. 07/14/2023 |.... -|0001 ...

.......... 0001 ..ovvvnnnes

. |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 08/13/2020 |. 08/14/2023 |.... -|0001 ...

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/26/2020 |. 08/25/2023 |......cveveeidO3 |oevenviiniinniiinn foreenneena 19406 |t 4,837 [ e fenineeenn 3725 [ e 3725 [ 10810 | e e e | e 0001 .eveveenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 08/26/2020 |. 08/25/2023 |......vevus 498 [oevenvinniinniinn forvenneenn 19406 | 4443 [ e e 3763 [ e 3,763 [ 1,829 e e e e | e 0001 ...

GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/11/2020 |. 09/14/2023 |.......... 1,387 [ oo o 194.63 |.......... 12,366 |.evveeeeeeiiins e foniienes 10,585 |.uvveeeeees [ 10,585 |........... LS00 AR RUUUERRN RPN KPP ETURRNY 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/11/2020 |. 09/14/2023 |.......... 2,435 [ o 194.63 |.......... 22,8% | | | 18,582 |.uvveeeeees [ 18,582 |........... 8,792 [ oo e e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 09/24/2020 |. 09/27/2023 |.......... A" R 193.38 |.......... 26,130 [oeveeeeiiiiiiens e e 24,563 [ .o | 24,563 |.......... 1482 [ [ e e | 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/24/2020 |. 09/27/2023 |.......... Y% R R 193.38 |.......... 21,892 [ceeeeeiiiiiien [ e 21,703 | eeeeeis [ 21,703 |.......... [V 0N P AU R R PO 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/25/2020 |. 08/14/2023 |.......... P23 (V1) R N 194.51 |.......... AVAVE Y RO IR RSO 15,287 [eeeeeeeis e 15,237 | 7,538 [ forveeeeecis fo s e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2020 |. 10/13/2023 |.......... R[0S R 195.01 |.......... 26,365 [.oeoeeeiiiiien [ [ 21,262 [.coeiiiies | 21,262 |........... [T(-] 1) AU RUUUERRRN RPN RO USRIy 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/13/2020 |. 10/13/2023 |.......... 1,200 [coeeiiiiiiieeiis o 195.01 |.......... 10,694 |.evveeeeeeiiies foreeeeeeii e 9,096 [.eeveeeanns foreeianne 9,096 |...oveeennn L3 V-1 AR RUUUUN RO RO ETURRNY 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 10/26/2020 |. 10/27/2023 |.......... LS R R 193.65 |.......... 19,057 | fovneeeeeeiiiees fonieenes 18,907 |.eveeeeeee o 18,907 | 8,527 [ oo e e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/26/2020 |. 10/27/2023 |............ 401 | [ 193.65 |........... 579 [eveeeeeiiiieee e e 4,307 [ eeeeeeeis o 4,307 | LIRZC ) FURR KROPUUURRRR RPRRROP RTUUUURRRR BUORRNY 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/12/2020 |. 11/14/2023 |............ LN O R 194.75 ... L IZ: 72 FOURUUUU FEU RN 1,602 [.coeniiins [ 1,602 | AR PO AU R R PN 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/13/2020 |. 11/14/2023 |.......... P 2%{ VN R 194.75 |.......... 21,304 [oveeeeeiieee [ [ 18,157 | | 18,157 | LN 0LCIVIN R RUUUERRRN KPP RSOOSR ETURRRNY 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/25/2020 |. 11/27/2023 |.......... (£ I 196.34 |.......... 60,644 [...ooooiiiiiiiin e e 46,702 | eeeeeeiis [ 46,702 |.......... 20,614 [coveeeeeeeiiiens o e e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 11/25/2020 |. 11/27/2023 |.......... PRe(1< ) I 196.34 [oveeeee e 27,474 [ [ 20,061 | 20,081 o 8,855 [ e e e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/11/2020 |. 12/14/2023 |............ i A N 196.85 [vvveeeeeen 2,376 [veeeeceiiienns [ [ 767 | | TOT el T i o o e e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/14/2020 |. 12/14/2023 |.......... P 1T R R 196.85 [cvvveiennn20,726 [veeeeeeiiienn [ [ 1614 | | 14614 8,378 i e e e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 12/22/2020 |. 12/27/2023 |.......... 1,687 [coeeeiiiiiieeiis o 196.21 [ovveeeenn i 15,054 [ [ [ 12,197 | | 12,197 05,280 [ e e e 0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/13/2021 |. 01/12/2024 |............ X7/ AU P 198.82 -[0001 ...........
GS INDEX Goldman Sachs

Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 01/13/2021 |. 01/12/2024 |.......... LIS F P 198.82 [vvveeennn 16,595 [ooeeeeeeiiienn [ [ 9,908 | | 9,008 e 3,99 i o o e 0001 ...........

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 01/26/2021 |. 01/26/2024
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6KS28 [ 02/11/2021 |. 02/14/2024 |.......... 1,296 | [, 200.65

. |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 01/26/2021 |. 01/26/2024 |.... ..198.28 |.. -|0001 ...

198.28 [vvvvvnnnn 10,411 | [ el 8,700 | e [ 6,700 e 2,723 [ [ [ L | 0001 ..ovvvnnnes

. |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBBBKS28 . 02/1172021 |. 02/14/2024 |.... ..200.65|.. -|0001 ...




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1’903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/25/2021 |. 02/27/2024 |............ (SR O R 198.31 [ 5,796 |-ouvvveeeeeeiiins fornneeeeeeiiins foiiienns 3,893 [.eeeeiis [ 3,893 [ ) RN RSOOSR RSOTRPI RUSTUUURRRRRP Irressesuty (1111 ISR
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/25/2021 |. 02/27/2024 |............ L1 (I 198.31 [ VAR VKN R RO RSO 5,083 [..ccceeens fornnnnn 5,083 foen, 2,079 [ forreee e e ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A . . |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/11/2021 |. 03/14/2024 |.... 210,896 [ e e 5,493 ... ..2,235|.
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/12/2021 |. 03/14/2024 |..........3,879 |..ceirrriininiins o 20186 oo 87,506 [..eeeeeeiiiiieens [ [ 17,921 | e 17,021 7292 [ fooreee e e ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/25/2021 |. 03/27/2024 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/25/2021 |. 03/27/2024 |......ceev'i 254 |ovvnnvinnvinniinn foreenenenn 201290 [ 2,321 [ [ foeninenn 1,288 [ e 1,288 [ 0528 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/13/2021 |. 04/12/2024 |..........2,146 |.eeeevernnvinniiinn foreenine e 20174 | 20,740 [ e Joennenn 10517 [ e 10,517 [ 40078 e e e e | s
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 04/26/2021 |. 04/26/2024 |.........eu 989 |oevenvvvnniinnninn foreeninnnn 201228 [ 9,035 [ Jeeeeieeeieeee feevneenn S 171 [ e 517 [ 2,027 e e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 04/26/2021 |. 04/26/2024 |.......... 1,813 |eeeeiirniinniiinn foreennnnn 201228 [oenn e 17,484 [ [ foennennn 90484 [ | 9,484 [ B THT | fees e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/13/2021 |. 05/14/2024 |..........2,785 |eeuuvernnvinnnnenn foreenneeen 20077 [ 26,976 [ [ Joevnennn 14,267 [ e 14,261 [0 5,599 | Joeeeeccn e e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/14/2021 |. 05/14/2024 |..........6,686 |....vevenvernnvenn foreenneenn 201277 [t 61,380 [ [ Joeene e 34,231 [ e 34,231 [ 13,439 | s e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/26/2021 |. 05/23/2024 |.......... 1,620 |oeeuuvernnvinnninn forvennnnenn 202,44 | 14,891 [t [ foerneen 7,897 [ e 7,891 [0 83,095 | feeneeiciees o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/26/2021 |. 05/23/2024 |.......... 1,699 |eeuuvernniinnvinn forvennnnenn 202,44 |oun et 16,478 [ [ Joeen e 8,275 [ e 8,275 [ 3,246 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/11/2021 |. 06/14/2024 |..........5,481 |ceuevereniinnniinn foreenneen 20397 [t 53,664 [ [ oo 23,898 [ 23,898 [ 9,428 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/11/2021 |. 06/14/2024 |.......... 7,265 |ceuuvernnvinnniinn foreenneenn 20897 [ 1739 [ [ feenennn 5,515 [ 0 5,515 [ 2176 | e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/24/2021 |. 06/27/2024 |..........1,129 |oeeervinnniinniiinn foreeninen 20872 | 10,419 [ [ foenineen 5137 [ 05137 e 2,032 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/24/2021 |. 06/27/2024 |.......... 1,183 |oeeeevenniinniiinn foreenineen 20872 v 11,520 [ e e 5,383 [ e 5,383 [ 2,129 | e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/13/2021 |. 07/12/2024 |..........2,143 |cevvvirniinniiinn foreenenenn 203088 [oen et 19,752 [ e Joenne e 10,310 [ e 10,390 [ 40180 e foeeeecees e e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/13/2021 |. 07/14/2023 |......eeea 1,707 oevnnvinniiniienn foreenneen 203088 [oen et 13,676 [ [ foenineenn 883 [ 883 [ (785 foeeeecies e e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/13/2021 |. 07/12/2024 |......... 1,476 |oevenvenniinniinn foreennen 203088 [ovnneent 14,358 [ [ Joevneenn 7,107 [ e 7101 o 2,879 | e e e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/26/2021 |. 07/27/2023 |..oevvnvenne 771 |evniiiiiiiiniiinn foreenineeen 20807 [ 6,186 [ [ foerineenn 895 [ i858 [ (92))e e e e e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 07/26/2021 |. 07/26/2024 |......cvvvue 722 |eevenvennniinnninn foreeninnenn 203070 [ovnniine e 6,674 [ [ foenineenn 3,565 [ e 3,965 [t 1,436 | foeveiecis e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 07/27/2021 |. 07/26/2024 |..........4,261 |eeuevernniinnninn forvenneena 20807 Joveeea 41577 [ [ e 21,050 [ e 21,050 [cen i 8,480 v feeveeieceees o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/12/2021 |. 08/14/2024 |........ceuu 491 |oeveniinnniiniiiinn foreennen 203062 [ovniie e 4,530 [ Jeeeieeceieeee foerineeeen e 20470 [ e e 2,470 [ 977 e foeeeices e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/12/2021 |. 08/14/2024 |.......... 2,475 |ceuevernniinniiinn foreennnenn 20362 [oenneenn 24,001 [oeceencnccnes Jeeeieeeeieeen Joevnennn 12,450 [ e 12,450 [ 4,926 | e oo e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 08/12/2021 |. 08/14/2023 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/26/2021 |. 08/27/2024 |..........2,859 |.eeuurernnvinnvenn foreenneenn 203060 [ovnneennnn 27,820 [oeeveniinieiniies Joeeenneeeneennn foennenn 14,550 [ e 14,850 [ B, 717 | foeeecies o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 08/26/2021 |. 08/25/2023 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 08/26/2021 |. 08/27/2024 |........eeee 702 [oevvnvennnvinnnnenn foveenneennn 2086 |ovevenee 6,478 [ oo foeveneeeenn 3,575 [ oo 3,575 [t 1,405 | L fevviniiiniens Jovenvevnnevinneen [ eeeeenn J0001 Leeeeeens




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/13/2021 |. 09/14/2023 |.......... L0£:1 1 PR 202.69 |.......... 38,082 [c.eeeeeeiiiiien [ [ 10,565 |..vveeeeees |onnee.. 10,565 | 3,633 [ forreee e e ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 09/13/2021 |. 09/13/2024 |.......... [ 1728 S R 202.69 |.......... 56,852 [c.eeeeeeiiiiiinn [ [ 34,240 [ oo | 34,240 | 13,312 [eeeeeeeees e e e ] 0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/14/2021 |. 09/13/2024 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/24/2021 |. 09/27/2023 |.....uvevuu 868 [oevenvennniinniinn forvenneen 202,94 [0 5,306 [ [ Joevneean e 770 [ e 1770 [ 875 | foeeeicies o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/24/2021 |. 09/27/2024 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 09/24/2021 |. 09/27/2024 |....eevvvves TAT ovrnviniiiniiinn foreennenn 202,14 |0 8,554 [ [ Joennenn 4168 [ e 4168 [ 1,600 | foeveeeiecees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/13/2021 |. 10/11/2024 |..........2,908 | eeuuvernnverniinn foreenneenn 20153 [t 27,894 [ e foennennn 18,581 [ e 18,58 [ 7,21 | s o e | s
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/14/2021 |. 10/13/2023 |.....euvevnn 844 |oeenniniiiiiiiinn foreeniee e 20153 [t 6,703 [ e foerineeenn 2,716 [ e 2,716 [t 1,105 | foeeeicieen oo e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/14/2021 |. 10/11/2024 |......eeei 1,370 oevnnvinniinniinn foreenneen 20153 [ 12,448 [ [ feneeen 8751 [ e 8751 [0 3,396 | foeeeicies o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/26/2021 |. 10/27/2023 |...ceuvvennn 104 [oennniiniiiniiiinn foreenee e 20273 [ 821 [ [ foerieen 202 [ e 292 [ T e s e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/27/2021 |. 10/25/2024 |......vevui 8B4 |ovvnniiniiiniiiiin foreenee s 20273 [ 3,934 [ [ foerieenn 2,852 [ e 2,852 [ 0985 e e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 10/27/2021 |. 10/25/2024 |..........4,819 |ceeuivrnniinniinn foreennen 20273 [ 46,114 [ [ e 28,337 [ | 28,337 [0 10,940 e foeeeecees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2021 |. 11/14/2024 |..........6,056 |.eeuuvernnvennnvenn foreennnnenn 203,45 [t 58,274 [ [ oo 34,003 [ e 34,003 [ 013,080 e e o e | e ]0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2021 |. 11/14/2024 |......vevuu 138 [eennniiniiiiiiinn foreeninnen 203145 [t 1,254 [ [ Joeree el 775 [ il 75 e 297 e e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2021 |. 11/14/2023 |......vevun 909 |oeveniinniinniinn foreenneenn 203245 [t 7,234 [ [ Joevinenn 2,882 [ e 2,482 [ 973 e e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/22/2021 |. 11/27/2024 |.....eevvves 113 |eenniiniiiiniiiin foreenie e 202,87 [t 1,028 [ [ foerineeen 71 [ 71 [ 0255 | e o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 11/22/2021 |. 11/27/2024 |......evvvei 158 oeveniiniiiniiinn foreeniee e 202,87 vt 1,590 [ e foerieennd 934 [ el 934 [ 0395 | e o e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/22/2021 |. 11/27/2023 |....euveni 832 |oveeiiniiiniiinn foreenine e 202,87 [t e 4,223 [ [ Joennenn 1,667 [ e 1,661 [ BT | fees o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2021 |. 12/13/2024 |..........7,639 |oeeevvernniinnienn foreennnenn 200043 [en et 72,190 [ e Joeene 54,0871 [ e 54,081 [ 0020,089 | foeeeeeicceeen o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2021 |. 12/13/2024 |......ceeei 284 |oeneniinniiiniiinn foreeneee e 200043 [ 2,185 [ [ Joevneen 73T [ e 1731 [ B3 | e o e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2021 |. 12/14/2023 |......eee 1,128 oeveniiiiiiiiiinn foreeneen 200043 [ 8,814 [ [ Jeeneen 5,074 [ e 5,074 [ 2,185 | e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 12/22/2021 |. 12/27/2023 |......eeei 1,463 |oeveniinniiniiinn foreennen 202,28 [eneen 11,544 [ [ Jevenn 5814 [ 5414 [ 2,253 | e o e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 12/22/2021 |. 12/27/2024 |......vevui 158 eevnniinniiniiinn foreeninen 202,28 [ovneeennn 1,427 [ e Joerineeen et 990 [ 990 o389 | foeeeicees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/22/2021 |. 12/27/2024 |.......... 3,253 |eeuuvernniinnninn foreennnnnn 202,28 [ 30,992 [ e e 20,362 [ a0 20,362 [t 7,579 | foeveeicciees oo e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/13/2022 |. 01/14/2025 |........c00i 808 |oevevvevnniinnnvinn foreenneenn 200063 [oenniinnn e 5,392 [ e Joevneeenn 4,439 [ e 40439 [ 1,688 e e o e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528 | 01/13/2022 |. 01/12/2024 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/13/2022 |. 01/14/2025 |..........7,571 |eeurverniinniinn foreennnen 200063 [oenne et 70,937 [ Jeeeeeeeeieeen Joeene 85,269 [ 55,269 [0 20,518 e e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 01/26/2022 |. 01/27/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 01/26/2022 |. 01/27/2025 |..........2,556 [eeuuvennnvennnnenn foveennneen 1968 |t 23,339 [ e foeene e 23,846 [ | 23,846 [t 8,537 | L evviiniiniens Jevenvvvnnevinneen [ eeeeenn ]0001 Leeeeeees




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

€903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 01/26/2022 |. 01/26/2024 |............ L P RN 196.8 |........... V- R FR P RN 1945 [ o 1,945 i L) P RPN IR RN (sssssuuntl I1(1[1) I,
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 02/11/2022 |. 02/14/2024 |............ L1570 PO RN 199.94 |........... [TRIC[V N R FOR PR RN 4,522 | oo | 4,522 )ccunnnnnn. 1,834 [ i [ e | e 0001 .eveneneees

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/11/2022 |. 02/14/2025
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs

. |Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 02/11/2022 |. 02/14/2025 |.... ...39,216 ... 32,662 ... . (0001 ...

.......... 0001 ..evvvnnies

. |Equity/Index [Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 (. 02/24/2022 |. 02/27/2025 |.... -|0001 ...

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/24/2022 |. 02/27/2024 |......ceevuu 526 |oevnnviinnvinnienn foreenneenn 199062 |euniinin 4,022 [ e fevineenenn 2,967 [ e 2,961 [ 1,210 | foereeecees oo e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A .... . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/24/2022 |. 02/27/2025 |..........1,052 |oeeenvivnnvinniinn forvenneenn 199062 |eiiiinenn 9,156 [oecniiciiciies Jeeeeieeeiveen foevnenn 8311 e 8311 002,988 e e e e | s 0001 ...

GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/11/2022 |. 03/14/2025 |..........7,633 |oeeunvernvinnnienn foreenneenn 202,66 [ovnneennn 71,007 [oeennneniiinines Joeeeeneeineeenn Joenneennn 53,892 [ | 53,892 [ 19,465 | foeeeeicceees e e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/11/2022 |. 03/14/2024 |..........3,296 | ceuuverenvinnnienn foreenneenn 202,66 [ounneennn 25,584 [ooeenniniiiiies o Joennennn 15,822 [ | 15,822 [0 6,460 e v o e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/11/2022 |. 03/14/2025 |.......eeeui 903 oeveniinnniinniiinn foreenneenn 202066 [ovnnvenne o 7,942 [ e fenneeeen 6,375 [ e 8,375 [ 2,303 e e oo e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2022 |. 03/27/2025 |.....evvevns 284 |oeveniinniiniiiinn foreenne e 20438 |ovnei e 2,482 [ e e 1,660 [ Jeeiei e 1,660 [ 807 e foevieeiceees o e | s 0001 .eveveenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2022 |. 03/27/2024 |......ceeeui 108 [oevenvvnnnvinniinn foreenneenn 20438 |ovnie 834 [ e ferneen 390 [ 0390 [ 157 e e e e | 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2022 |. 03/27/2025 |..........2,598 |.eeuuvirnnvinnnvinn forvenneenn 20438 |oenn et 24,054 [ e Joennennn 15,199 L | 15,199 [ 5,560 | e e e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/12/2022 |. 04/14/2025 |........ 11,846 |.ceevvirnnvinniinn foreennnnnn 202,68 [ovnn et 107,325 [ Jeeeeeeeeeieeenn Joeeneenn80,0871 [ 80,081 [0 29,023 1o e o e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/13/2022 |. 04/12/2024 |..........ei992 |oevenvivnniinnniinn foreenneen 202,68 [ovnniennn e 7,558 [ Jeveeieeeiveen foevneenann 4433 [ e 833 [ 1716 e e oo e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2022 |. 04/26/2024 |.......... 2,052 |eeuuvirnnvinnninn foreenneenn 201223 |t 15,488 [ e foenne e 10,775 [ e 10,775 [ 4,207 e e e e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 04/26/2022 |. 04/25/2025 |..........2,226 |eeuuvernnvennnnenn foreenineenn 201223 [t 19,981 [ e Joenneennn 16,564 [ | 16,564 [ 5,922 | e e e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/12/2022 |. 05/14/2024 |......ceeeus 457 |oevnnvinniinniinn foreennenn 201034 L0 3,450 [ e foenneenn 2,831 [ e 2,831 [ 0995 | e e e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/12/2022 |. 05/14/2025 |..........5,622 |eeuuverunvinnnvenn forvenneenn 201,34 [t 50,600 [oevnneennienines Joeeeeneeeneennn foenneennn 81,830 [ et 41,830 [ 14,843 | e e e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/12/2022 |. 05/14/2025 |......eveven 129 |oevnnvinniiniiiinn foreennenn 201034 Lt 1,097 [ e foenneenn et 981 [ ol 98T [ B8 e s o e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 05/25/2022 |. 05/23/2024 |..........71,228 |eeuuvernvinnnienn forvenineenn 201093 | n 9,300 [ Jeeeeeieceieeen foevneenan 6,264 [ e 6,264 [ 2,456 | feeveecees oo e | 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/25/2022 |. 05/27/2025 |......eeee®,783 |oevenvivniiniiiinn foreennenn 201093 [ 16,164 [ e e 12,836 [ o 12,836 [ 4,546 | oo e e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2022 |. 06/13/2025 |.......... 9,414 |.eiireiinniiinn foreennen 202,25 [en 83,205 [ Jeeeeeeeeeieeenn Joeenne 66,840 [oencnnniis | 66,840 [oennn i 23,535 |oenciicciiecie foevieeincees o e | s 0001 .evunenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/13/2022 |. 06/14/2024 10001 oeeneenns
GS INDEX Goldman Sachs

Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/13/2022 |. 06/13/2025 |.......ceeueiddb |oeveniinnniiniiiinn foreenine e 202,25 [t 3,708 [ Jeeeeeieeeeeeen foevneennn 3,199 [ e 3159 [ 1112 | s e e | s 0001 .evunenns

GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/27/2022 |. 06/27/2025
GS INDEX Goldman Sachs
Index Call- Buy Side |[Index Account Hedge . [N/A ....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . [N/A ........... Equity/Index | Goldman Sachs ...... W22LROWP2 [HZNBB6KS28 . 07/14/2022 |. 07/14/2025 |......... 10,328 [oeveeeeiiiiiieiees | 199.16 |.......... 91,081 | fovieeiieiiiiiiies foiiien 90,433 | ..o | 90.433).......... 31,078 v o o e | 0001 ...........

. |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 . 06/27/2022 |. 06/27/2024 |.... -|0001 ...

.......... 0001 ..evvvnnnes

. |Equity/Index [Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 (. 06/27/2022 |. 06/27/2025 |.... -|0001 ...
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1 2 3 5 6 7 8 9 10 11 12 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/12/2024 |.......... P (6118 PO RN 199.16 |.......... 16,027 |ooevvneieiiinnn oo s 15,379 [ cevveeeees [ 15,379 | 6,180 [ [ e [ | e (0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2023 |.......... T3 PO RN 199.16 |.......... LI U (PR R, 10,200 [.eneeeeens e 10,209 [ 30824 | [ [ [ | e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/14/2022 |. 07/14/2025 |.... .. 199.16 |.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/25/2025 199.98 [.......... BR.313 | oo 39,982 | .eeeeiie [ 39,982 | 1B TT2 [ e fe [ | e 0001 .evvnennens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/26/2024 |.... .. 199.98 |.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 07/26/2022 |. 07/25/2025 199.98 [ovvneennnn 12,025 | e e 12,040 [ 12,040 [ A B | [ [ e [ e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 07/26/2022 |. 07/27/2023 |.... 199,98 [t 8,537 | o [ 8383 e | 4383 [ 1807 e e [ [ [ e 0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/11/2022 |. 08/14/2023 198.86 [..ovvvnnnn 16,152 |oeeeecciiiees v ool TR 719 | T 719 | B8 [ i fee [ | 0001 .evvnennens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 08/11/2022 |. 08/14/2025 |........ LA K1 R 198.86 |.......... 97,903 |oveniieiiinines foeveeiiniinns fees 99,912 | eeeeiiies [ 99,912 1 83L750 [ e [ [ | e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/12/2022 |. 08/14/2024 |.......... P80 LY PO RN 198.86 |.......... LLSTRC (1) R AP RN 15,813 [ e 15,818 [ 8,170 | [ [ [ | e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBB6KS528  |. 08/12/2022 |. 08/14/2025 |............ T S I 198.86 |.....ceenn [T V- R FOPPRR RN 3,383 | cevereees oo 3,383 | LB s e e e | 0001 .evvnennens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528  |. 08/25/2022 |. 08/27/2025 |............ [ [N R R 198.38 [..evvnnnnns 5,356 |evveniieiiiiin [ e 5,676 [.eeeeeeenn |oeeennneenn 5,676 [ 1,900 | [ e e | e 0001 .evvnennens
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBK528  |. 08/25/2022 |. 08/27/2024 |............ YL PO RN 198.38 [.evvunnnnns TR IV[CTN R FRRRRP RN 3,649 | .eveeeens e 3,849 | 1408 [ [ e fe | 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2HZNBB6K528  |. 08/25/2022 |. 08/27/2025 |............ P PO RN 198.38 [..vvvnnnnns 2,11 e e [ 2,373 | e oo 2,378 |l T i [ e e | 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 08/25/2022 |. 08/25/2023 |.......... FCT /-] R FP, 198.38 [...eunnnn. L(CTReL: Y/ AR FPRPR RN 14,037 [ oo | 14,087 [0 8,320 | foeeeeeiiiceen [ e [ e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/13/2022 |. 09/12/2025 |.......... 9,306 |evvnneiiiiiniinns fooreiiinnns 197.29 [cueennnnnn 79,499 |.oovviiiiiiinns oo s 91,200 [.evnneeenen foreeennnnn 91,200 fonennnn30,059 [ e e [ | s 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/14/2023 |.......... FCT 1 VN R F 197.29 [cueennnnns QLT8R FRRPRRR RN 17,051 [ e 17,061 [ 7885 | [ [ e | s 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/14/2022 |. 09/13/2024 |.......... L ) PO R 197.29 [cueennnnnn 20,093 |ouenniiiiiiiines Joeveenieeiiinn [ 22,957 | eeeeeiie feeeeen 22,957 o 8854 [ e [ [ | 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 | 09/26/2022 |. 09/26/2025 |............ L R R 195,08 [ovvvnviieennnn 980 oo [ e 1,207 [ | 1207 [ 1B | [ [ e | s 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 09/27/2022 |. 09/26/2025 |.......... PV PO RN 195.08 [ovvneeen 16,401 |ooeennniciiis [ o 28,062 [ e | 28,062 [ 7407 | [ [ e [ e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2022 |. 09/27/2023 |.......... /X T ) R 195.08 [ovvnneennn 14,952 | o e 21,082 [ | 21,042 [ 9818 | [ [ e [ e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 09/27/2022 |. 09/27/2024 |.......... L L L R 195.08 [ouvueeeenn 7,892 | oo 10,706 [ |t 10,706 [ 3,934 | [ [ e [ e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2HZNBBBKS528 | 10/13/2022 |. 10/14/2025 |......... LTV PO RN 196,51 [...0000109,990 oevveenniiiinnn oo e 145,212 [ | 145,212 [ 46,860 | e [ e [ e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/11/2024 195.51 {0001 ...........
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/13/2023 196,51 [ceee i 29,287 o o e 40,434 [ | 0,434 [ 18527 e [ [ e [ e 0001 .eveneneees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/13/2022 |. 10/14/2025 |.... .. 195.51 [.. .|{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/25/2024 195.86 [cevveeeen 4476 | o e 5,996 [ | 5,996 [0 2,222 | [ [ e [ s 0001 .evvnennees
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . Goldman Sachs ...... W22LROWP2|HZNBBBKS28  |. 10/26/2022 |. 10/27/2025 |.... .. 195.86 |.. .{0001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A ........... Goldman Sachs ...... W22LROWP2|HZNBBBKS528 ). 10/26/2022 |. 10/27/2023 |............ 480 [ i 195.86 |..oeeee e 2,510 |oeeveennnnecinnnn oo o 3,369 e | 3,369 [ 10521 e L e | | e 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 15 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 10/26/2022 |. 10/27/2025 |.......... P2R:YA N R R 195.86 |.......... 19,408 | o [ 26,688 [ 026,688 | 8,600 |.eereiieeiiins feriinieeeeiins foereeeeeeenines foeeieeeneeiiees | eeeeennn (0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2022 |. 11/14/2025 |.....euvevns 281 [eennniinniinnninn foreeneeen 195,97 |t 2,217 [ e feeene e 3,020 [ e 3,020 [ 988 | feeveeiicceiees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 11/10/2022 |. 11/14/2023 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/10/2022 |. 11/14/2025 |.......... 4,429 |ceeevinnniinnnienn foreenneen 195,97 |t 37,950 [ Jeeeieeceieeen Joenne e 47,699 [ e 47,859 [ 15,281 | s e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 11/10/2022 |. 11/14/2024 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/21/2022 |. 11/26/2025 |.....euvevns 158 |oevnniinniiniiinn foreenne e 19617 [t 1,246 [ [ Joevineeen s 1,686 [ e 1,686 [ 0539 | foeeeecies o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/21/2022 |. 11/27/2024 |......ceeuut 832 |oevenvinniinniinn foreennenn 19617 [ 4,489 [ e e 5,897 [ | 5,891 [ 2,13 | s e e | s
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 11/21/2022 |. 11/27/2023 |......eeei2,564 |oevenvenniinnienn foreenneenn 19617 [ 13,480 [ e Joeen e 18,026 [ vt 18,026 [ 7,949 | foeeeiccies e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 11/21/2022 |. 11/26/2025 |..........6,586 | eeuuvernnvennniinn forvennneenn 19617 [t 55,168 [ [ Joenee e 70,274 [ el 70,274 [0 22,459 | e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2022 |. 12/12/2025 |..........3,187 |oeeenvenniinnienn foreenneenn 195,82 [t 26,894 [ooceeccccs [ Joenne e 34,638 [ | 34,638 [0 10,962 | feeveeicciees o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2022 |. 12/14/2023 |......... 3,478 |oevenienniinniinn foreennen 195,82 [ 18,115 [ [ oo 25,770 [ e 25,770 [t 11,268 | foeveeicciees e e | e ]0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/13/2022 |. 12/12/2025 |......vevuu 889 [oeveniennniinniinn forvenneenn 195,82 [t 7,064 [ Jeeeeieceieeen Joennennn 9,899 [ et 9,859 [ 3,057 | foeveeeccieen o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 12/13/2022 |. 12/13/2024 |.......... 1,037 |oeeuuvirniinnninn foreenneenn 195,82 [t 7,369 [ e Joeene e 9,890 [ e 9,890 [t 3,545 | foeveicees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/23/2022 |. 12/23/2025 |......cvevue 382 |oevenvenniinnienn foreenneen 193097 | 2,997 [ e Joevineeenn 4,536 [ et e 4,536 [ 1,404 | foeeeicies e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/27/2022 |. 12/27/2023 |......eeei 1,583 |oeveniinniiniiinn foreenneenn 193097 |t 8,197 [ [ Joeeee e 14,039 [ e 14,039 [0 6,046 | foeeeiceees e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBBOK528 | 12/27/2022 |. 12/27/2024 |..........1,258 |oeeenvevnniennninn foreenneen 19397 |t 8,857 [ [ Joeene e 13,422 [ e 130422 [ 4,705 | e o e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 12/27/2022 |. 12/23/2025 |..........3,310 |eeuurernniennninn foreennneenn 19397 [t 27,806 [oeeveneenieeninee Jeeveniveeivenn Joennennn 39,303 [ o 39,383 [ 012,180 e e o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2023 |. 01/14/2026 |........ceueidB9 [oeveniinnniiniiinn foreenneenincn 196 [ [t 30672 | e 5,046 [ e 5,046 [ 1,374 | s o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2023 |. 01/14/2026 |..........4,980 |.eeuuvernnvennnvenn forvennnenineen 196 [oeniiniininn [ i 42,26 | et B4726 [ e BA726 [ 12,465 | e e e | 10001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2023 |. 01/14/2025 |..........2,378 |eeurvernvennnnenn foreennnenn 196,00 [oennivnnniinnienn foeenn e nn 16,962 | e 23,229 [ o 23,229 [0 6,266 | e o e | e ]0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/12/2023 |. 01/12/2024 |......ceeid,750 [oevenvennniinnnenn foreenneennen 196 [ [ 24,765 | e 35,768 [ et 35,768 [t 11,003 | foeveeieciees o e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2023 |. 01/27/2026 |.......... 4,583 |oeeuuvernnvinnninn forvenneenn 196,36 [ovennenniinniinn [ 38,880 [oeneenieeiccen e 49,593 [ 49,593 [ 10,713 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2023 |. 01/27/2025 |...eevuvevns 789 |evvnnviniiiniiinn forvenneen 196,36 [ovnnienniiiiiinn [t 5,642 | e 7,562 [ et 7,562 [ 1,920 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 01/26/2023 |. 01/26/2024 |......... 1,737 |oevenvenniinniinn foreennenn 196,36 [oennninnicineenn [t 9,071 [ e 12,816 [ e 12,816 [t 3,746 | e e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/13/2023 |. 02/13/2026 |.......... 2,959 |.eeuuvernnvennvenn foreenneenn 19635 [enniinniiiiinn [ i 24,809 | oo 32,076 [ e 32,076 [t 7,267 | foeveevicceiees o e | e ]0001 e
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/14/2023 |. 02/14/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 02/14/2023 |. 02/14/2024 |.......... 4,059 |.ceeuvevnnvinnivinn foreenneen 19635 [ [ i 21,200 e e 30,524 [ 030,524 [ 9,324 | e e e | o] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 02/24/2023 |. 02/27/2026 |....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6KS28 | 02/24/2023 |. 02/27/2024 |.......... 2,73 o |, 195.93 | oo 14,281 [ o 20644 | Ll 2154 738 e foeeiiies e e | 10001 L




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

9903

1 2 3 4 5 6 7 8 9 10 11 12 13 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 02/24/2023 |. 02/27/2025 |.......... 1,230 | [ 195.93 [ | 8,652 [ o 12,140 [ [ 12,040 | 30889 | e [ [ | eeeeennn [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/13/2023 |. 03/14/2025 |.......... L) R 19519 [oveeeeiiiieee [ 33,653 [ooeeeiiiiiiieee [ 53,188 | | 53,188 19,535 i e e e ] 000
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 03/13/2023 |. 03/13/2026 |....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6KS28  [. 03/13/2023 |. 03/14/2024 |.......... IS I R 19519 [oveeeeiiiieee [ 13,909 [ e 25,473 [ [ 25,478 | 11584 | s e foieeeiins | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 03/13/2023 |. 03/13/2026 |....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/24/2023 |. 03/27/2025 |.......... 7L R 195.3 [veeeeeiiieene [ 14,904 [ o 20,276 [ [ 20,276 | 8372 | | [ [ | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 03/24/2023 |. 03/27/2026 |.......... 1,408 |.ceuvvirnnvinniiinn forvenneennn 1953 e [t 12,073 | e 16,109 [ e 16,909 [ 4,036 | e e e | s
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 03/24/2023 |. 03/27/2026 |......ceceue 261 |oevnnvennniinnnenn foreenneeen 195,30 [vnniinniinninn [ 2,11 e e 2,987 [ e 2,987 [t 876 | foeeeeiccies e e | e ]0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 03/27/2023 |. 03/27/2024 |.......... 5,187 |eeiiieeeeeins o LT O N 27,250 [eveeiniiiineen [ 43,985 | e | 43,985 16,735 [ e e [ ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/13/2023 |. 04/14/2025 |.......... PR3 [ R R 197.84 [ [ 7447 | | 21,086 [ [ 20,986 [ 4,539 [ [ e [ | e |0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/13/2023 |. 04/12/2024 |.......... L% [CIV) AP N 197.84 [ [ 21,892 [ooeeeiiiiiineen [ 29,078 | e | 29,078 o 7186 [ e o [ | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/13/2023 |. 04/14/2026 |.......... 1A [ o 197.84 [ooeeeeiiieen [ 9,717 | oo 12,839 | o 12,339 e 2,622 [ [ [ [ | e | 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/13/2023 |. 04/14/2026 |.......... P2 (V) AR N 197.84 [ [ 23,751 [eoeeeiiiiiineee [ 28,426 | e | 28,426 | A BTS [ e e e ] 000
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/26/2023 |. 04/27/2026 |.......... 1,263 | [ 197.87 | oo 10,875 |+ oo 13,026 s e 18,026 [ 2,151 [ [ e [ | e | 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 04/26/2023 |. 04/25/2025 |............. 339 | [ 197.87 | o 2446 [ o 3,081 [ [ 308 |38 | | [ [ | eeeeeenn [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/26/2023 |. 04/26/2024 |.......... 2R 10 N I R 197.87 | oo 14,962 [ [ 19,981 Lo 19,98 |0 5,029 | | e [ | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 04/27/2023 |. 04/27/2026 |.......... 1,289 | [ 197.87 | oo 10,485 [ [ 18,287 [ [ 18,287 |0 2,832 | [ e [ | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 05/11/2023 |. 05/14/2024 |.......... L38:I°1 N O R 19914 [ [ 26,103 [.oeeeeeeiiiens o 31547 [ [ BTLBAT |54 | s i [ | eeeenn [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/11/2023 |. 05/14/2026 |............ L S R 19914 [ [ 2,854 [.oeeiiiiiee [ 3,020 | | 30029 AT i e e e ] 000
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 05/11/2023 |. 05/14/2025 |.......... P51 I 19914 [ [ 16,562 [ fornennnn 19,205 [ [ 19,206 |0 2,858 | | [ [ | e [0001 L
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 05/11/2023 |. 05/14/2026 |.......... P20 (173 R R 19914 [ [ 18,310 |oeneieeecieiis oo 20,472 e [ 20,472 [ 2,182 [ [ [ [ | e | 0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/27/2026 |.......... LI (L) OO RRRRI 198.37 [ceveeeeiiiiiiees [ 10,022 |oeevvieeecieins oo 10,022 e o0 10,022 [ [ [ e [ | e |0001
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28 [ 05/24/2023 |. 05/23/2024 |.......... 3,483 [ | 198.37 [ceveeeeiiiiiiees [ 18,381 |oeeeieeecieins oo 18,381 e o183 [ [ [ e [ | | 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/24/2023 |. 05/27/2025 |.......... 1,285 | oo 19837 [ e 8,991 [ [ 8,991 | [ 899 | e [ s [ | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 05/24/2023 |. 05/27/2026 |........cvuu 560 [oevenvernnvennvenn foreenneenn 198237 [vnviiiiiiinn [ 518 | e 518 [ e 4518 [ e fe e e | ] 0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/13/2023 |. 06/12/2026 |....
GS INDEX Goldman Sachs
Index Call- Buy Side |lIndex Account Hedge . |N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2 IHZNBB6KS28  [. 06/13/2023 |. 06/12/2026 |.......... 2,250 [ceveeeeeiiiiienes feeeis 0727 O RN 18,337 |oeveeieceeins oo 18,969 o 18,969 [l B32 [ [ [ [ | e |0001
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP21HZNBB6K528  |. 06/13/2023 |. 06/13/2025 |....
GS INDEX Goldman Sachs
Index Call- Buy Side |Index Account Hedge . |N/A ........... Equity/Index [Goldman Sachs ...... W22LROWP2 | HZNBB6KS28 | 06/13/2023 |. 06/14/2024 |.......... 4,876 | [, 202.21 |ioeiiiiiiiiieee e 26,228 | | 24,966 | e | 24,966 e (1,262)] e e o fe | e ]0001 L
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2|HZNBBBKS528  |. 06/26/2023 |. 06/27/2024 |.......... P2 (VN R F VLV B 72 PO RN L 7(0 N RPN 16,018 | .oeeveee [ 16,018 o LR R R ) N I 4/0]0)
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/26/2023 |. 06/26/2026 |.............359 |oeeuuvirnnvinnniinn foreenineenn 200.72 |oveviiiiiiieenn foeeiin e 2,89 | e 3,267 [ e 3,261 [ 0386 | foeveeeeees e e [ 0001 .evunenns
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . |N/A . . |Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528  |. 06/26/2023 |. 06/27/2025 |.... .10001 ...
GS INDEX Goldman Sachs
Index Call- Buy Side [Index Account Hedge . [N/A ........... Equity/Index |Goldman Sachs ...... W22LROWP2IHZNBB6K528 | 06/26/2023 |. 06/26/2026 |.......... 1,500 |.eeuuvernnvennniinn foreenineenn 200072 foveniinniiineenn foeenneenn 12,853 | e 13,837 [ e 13,831 [ 779 e e e e | s 0001 .evunenns
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2022 |.07/14/2023 |.... P P 3,790.38 |.. .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2022 |. 07/14/2023 |............ [ 720} F AR 3,790.38 |........ (Ui R AR RN 279,275 | ceeeeennn [ 279,275 |ovueennn. 145,117 [ooieies e [ e | e 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/15/2022 |.07/14/2023 |.... P P 3,959.74 |.oeeen e 18T [ i [ 6,492 | ...6,4921... L1909 [ e [ [ | e 0001 ...
S&P500 0TC
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/15/2022 |. 07/14/2023 |..........2,906 [.ccoeivvrrrnnnnnnns Joevennnnn 4,519.90|......... 331,211 | [ o 36,968 [...cooeeens o 36,968 |......... [(X T 1-10)) R AR R RN (RN 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/14/2023 |............. Y22/ F R 3,863.16 |.......... KT X2 U (P R, 2,878 [ o 22,878 |.......... U2 T R RN KR R IO 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/14/2023 |............. kit FRRR R 3,901.79 |........ LI R A RPN 216,964 [ ..ooeeeens s 216,964 |........ 118,216 |oeveeeeeieveennn [ e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/19/2022 |. 07/14/2023 |......... J[UR<Y: ) PR IR 3,863.16 |...... 4,532,980 |.covvnenniniininnn oo s 6,234,163 | ..ccvvnnnnn [ennnnn 6,234,163 |...... 3,347,363 |.eevveeeiennnnn fooreeviinin e e | s 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. [CI0N R MR 4,023.61 [.......... LLONCIK) R AP RN 1,543 oo o 1,643 |ooeenns [R:515)) R FORRRR R RN RN RN 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ 74T SR 4,023.61 |........ L2 R AR RN 120,284 [.eeeneeeecn o 120,284 |.......... [CIC70:< Y/ SR FOPRRURR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ [ 20 P R 4,280.15 |......... ATA LIS P R R 120,801 | ooeeeeeiian v 120,801 |.......... 61,234 |oveeiiiiinis [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ LI I R 4,280.15 |.......... A4,255 .o oo e [ e [ ({725 SN RN RN RN RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |UBS Group ........... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ LIS T) FR AR 4,207 14 |.......... LI T( ) PR RPN RN U R R (7)) FPR RPN R RN [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |UBS Group ........... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.......... LI 7 R AR 4,340.11 |......... 404,689 |...eunieiiiinn [ fes 170,079 | eoeeeeiiien v 170,079 |.......... AT KX R R R RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |UBS Group ........... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ LT R R 4,404.57 |.......... 30,080 [oooeeeevenieeennn fernnenrriiiinns feerrrnineeeeeenen [ [ e (L3 A RN (RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |UBS Group ........... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.......... A TE ) PO RPN 4,207 14 1...... 3,199,950 |.oevveeniiiiinins oo s 1,537,368 [.oeeeeeens o 1,637,368 |......... (T3 T O FORR R R RN N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |UBS Group ........... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.......... 1,629 [oniiiiiiiieiiens Joeeeinnn 5,027.65 |......... 166,574 |.ooveveeeiceinn e e 723 [ I 326 [ceuennnn. [QECTR7LL)) FO RPN N TN [y 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573  |. 08/26/2022 |. 08/25/2023 |............ UG I R 4,057.66 |.......... 26,355 |.oevvnieeeeiiins o e 2,289 | ceeiieee e 2,289 |ceunnnnns (15770 R FRRRURR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............ [T I I 4,057.66 |......... LI TrICN N AR RN 162,374 [.eeeeeeein o 162,374 |.......... 85,240 |.eevvnniiiiinnn [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ L) I R 3,946.01 [.......... 47,954 | e SV I I 35,046 |.......... L 74 AR AR RN AU SUURIR 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ A7 R I 3,946.01 [......... 328,460 |..vveneeeeiinin [ Jes 416,985 ... f.nn...... 416,985 | 208,443 |..ooveeeeiiiinnn o e [ {0001 ...........
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |............ LI R I 3,901.35 |.......... 68,346 |....ooviivninns | [ 28,307 | .eeeeiiin [ 28,397 [eunnnnenn 13,949 [ e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2022 |. 09/15/2023 |.... P P 4,564.58 |.. .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 (. 09/15/2023 |..........,788 [eeeiiiiiiniiinns Joeveinnnn 3,940.36 |........ AL TRV 0N SR FOPRRPRR RPN 979,527 | eevvvvin [ 979,527 |..vunnnnn 488,362 [cvnnieiiinnnnens ferniineeeeeiiees [ fei | e 0001 .evvnennees
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2022 |. 09/15/2023 |.... P P 3,998.88 |.......... 36,393 12,434 ..7,860 |. .{0001 ...
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/15/2022 |. 09/15/2023 |..........8,3%4 |....oivvvunninnnns Joovennnnn 3,901.35]...... 3,618,742 ... |vviiiiiiiniiiinnn o 4,987,096 [...coeeeeen fonnnns 4,987,096 |...... 2,461,478 [ | foii e | e 0001 .ooennnnnns
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. [T/ PO RN 3,647.29|.......... 25,534 |eeiiiieiiciiis e 48,236 | .oevvvnnnn foeeennnn 48,236 | RECNI<I0 1 R AR R R I 111 BN
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ L2 R FN 3,647.291......... 209,215 |evveeeeciiie o e 410,917 [eeveeeees o 410,917 |........ 182,781 | [ e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/14/2022 |. 10/13/2023 |.... P P 3,583.07 [...... 3,901,930 F A 8,302,786 [....ooeeee [onnnnn 8,302,786 |...... 3,561,227 |. .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 (. 10/13/2023 |....evveen 1,542 [eeeniiiiiiiiiins oo 3,618.90 [......... [SCR TR N RN R 1,357,159 [.eeeeeeens [ 1,357,159 |......... 588,564 [....iiiiiiiinnes fernninineeninins [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/14/2022 |. 10/13/2023 |.... P P 3,672.65 |.......... 33,508 34756 ... ....16,129 |. .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.......ei2,551 [eiiiiiiiiiiinns Joeviinnnn 4,192.191......... 406,447 |.evveneeeiein o e 895,950 |.......0unn [0eenn...895,950 | 82,645 .o o e [ 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 10/14/2022 |. 10/13/2023 |.... P P 3,583.07 |..........71,626 L. 81,181 080,936 [ e e [ | 0001 ...
S&P500 0TC
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ 212 | o 3,583.07 [cuuunnnnn. LSS (VN R ER AR 131,629 | cevvvenee e 131,529 | 53,626 |..evvuniiiiinnnn fooreiiiinin e e [ s 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ LI P R 3,583.07 [......... L7 R AR RN 520,790 [..evunneen forrnn 520,790 |- 223,379 |oeveveeeeniinnnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. F£ ) PO R 3,807.30 [ceuunnnnnn 29,207 |ouenneeeiiiiines v feeees AT V) 1 I I 29,051 [o.ennnnees LSTR-7(U ) R AP KPR AR U 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |............ 7] (S I 3,807.30 [......... L[CIE TR 7728 IR RPN AR 267 147 [ .eveeeeees o 267,147 |......... 121,371 [oe e [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............. 204 | e 3,957.25 |..couunnn V36 P RPN AR 87,774 [ o 87,774 |.......... 45,679 |oevvvnieiiinnn fooreeiin e e | s 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ S]] S RN 3,957.251......... 253,338 |.oeeevrineiiiinn feneeniiiin e 336,076 [..evuneeens e 336,076 |......... 156,893 [.eeveviieiies e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 11/15/2022 |. 11/15/2023 |.......... LA (R I 4,670.32 [......... P 1 R R R 111,765 | oo | 11,765 |........... 9,882 |uvvniiiiiiiinns foereeiiniieeen e e [ s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UK5573  |. 11/15/2022 |. 11/15/2023 |.......... 1,483 [ e 4,031.65 [......... 623,936 |..vvuneeeiiiiin [ fes 768,215 [.evveeeens o 768,215 |......... 363,034 |..eevvneiiiinnnn [ e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2022 |. 11/15/2023 |........ (U178 R A 3,91.73|...... R 7 TR L U FT 6,082,372 [ evuneenns [ 6,082,372 |...... 2,855,442 |...oeeviiiiiiinn [ e [ | 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ LA I R 4,124.79.......... 21,250 [oueeieeiiinines oo [ 6,553 | eeviieee o 6,553 |...ovunnnnn 4,254 oo oo e [ | 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 11/15/2022 |. 11/15/2023 |............ VS T) P AR 3,91.73 |t L7281 I O RN R 18,849 [t | 18,849 |.......... L O R R RN RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. FL 3N PO I 4,026.12 |ceeuennnnns 9,042 |.eeveiieiiiin [ e 8,148 [t | 8,148 |........... TR T FORR KRR RN KRR 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/25/2022 |. 11/27/2023 |............. K F AR 4,026.12 |......... 102,253 [oeneeciiiieees Jovveniieeeeeinens [ 123,752 | e [ 123,752 foueneneee ST 1) R FPPUUU R R N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 212 | e 3,99%5.32.......... 53,458 |.oevveiiiiiiiiiin oo 64,912 | .o [ 64,912 |.......... 33,875 |evvnnieiiinin [ e e | s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ YL P AR 3,995.32 [......... 204,879 |.evveeeeiiiii [ e 270,354 | .oeeenin [ 270,354 |......... 123,469 |.evveniiiiininns fooreeiiieen e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2023 |........ 11,766 |oveeeneeiiiiiins o 3,895.75 |...... 5,085,791 |ouenniiiiiiiinnns foevviniineeeeinns fes 7,765,542 | .ooevnnnnn fennnns 7,765,542 |...... 3,469,600 [.....ccevvvenvinns feevnnnineiiinns [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 12/15/2022 |. 12/15/2023 |.............. 170 PO RN 4,025.61 |.......... 17,858 oo oo s 9,745 | evvieee e 9,745 |.covnennnns LSRN O KRR RN RN {0001 ...........
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 12/15/2022 |. 12/15/2023 |............ L U 3,895.75 |....cuunn 43,606 |....oveeevnnnes foeveiiieiniiens e L1 VAT PSRRI R 19,171 |t 9,002 |.vvveniiiiininns foereriiineneeeenn e e [ e 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/16/2022 |. 12/15/2023 |.... P R 3,934.71 o889, M9 [ i [ 858,860 ... 858,860 |.........387,289 |. .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 12/15/2022 |. 12/15/2023 |........e.8,202 [eeeriiviiinnnninns Joeveinnnn 4,558.03|......... 402,933 |..oeeviieeeennn [ e 445,576 | ooeeeninn [ 445,576 |......... 166,394 |.evveniiiiininns fooreriniieeen e e [ s 0001 .evvnennees
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 12/27/2022 |. 12/27/2023 |.... P P 3,820.25]........ 116,918 ....202,104 |..........87,420 |. .{0001 ...
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 12/27/2022 |. 12/27/2023 |.............. LA I T 3,8290.25].......... 19,054 [.iiiviviiniiis v foeeeinnn 36,510 [.eeueeeenn [ 36,510 |.......... 17,324 | | [ o | e 0001 .ooennnnnns
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ LA P 3,999.00 |..ceeviiniiiiiinn [ 39,504 |.eevveeiiiiiii [ 58,928 |.....cceee fernnnn... 58,928 | 19,424 | e [ e | e ]0001
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ 21T FO AR 3,999.00 |..cevveeiiiiinnn foreeees 192,159 |ovveeiiiiiiins o 287,872 [.evveeeens o 287,872 |.......... 95,713 |eveenieviinens foorrivin e e | s 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P R 4,678.94 |.. 255,390 |... ...304,016 | ... ....304,016 |... .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |............. Lo K R AR 4,039.08 [c.vvuniiiinnnnns Joreennnnn ALY N PO RPN 329,943 [.eveneenein o 329,943 |......... 1,212 [ e [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 01/13/2023 |. 01/12/2024 |......... 12,794 P P 3,999.09 ..cevvvniiiiinnn fenns 5,025,046 |... F A 7,554,143 | oo [ 7,554,143 |...... 2,529,097 |. .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ 41 1 S RN 3,999.00 |..cevviiiiiiiiinn feeeeees LYY/ ) R I 19,595 [ceveeeeees [ 19,595 |......... (27,981 Jeennieeeceeins [ e | e 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P P 4,132.39 | feeeeeen 16,919 | [ 9,062 PR VA8: 275 FRRRRRPR (RN RPN RN U 0001 ...
S&P500 0TC
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. [T/ PO R L V7{VIR ) A RN 20,645 |eeveniiiiiii [ 26,687 [..eeeeeees o 26,687 |........... (S0 PO KR AR RN (R 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 72 P RN 4,070.56 [cevvnnriiiinnnnnns Joeeennnnn 138,988 [...oovvvveiiinies Jevninnnns 200,083 [.evveneeens o 200,053 |.......... [SRIVLCIS) R FOPPRUU R RN TN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ 72 P R LR T ) FOR RN U R PN 185,166 | .ooevvvvnnn |ovnnnnns 185,166 |.......... L 723 RO IR RN AR SO 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/14/2023 |. 02/14/2024 |............ L U LR TR ) AR RN eI TZ:7 % FR RN 45,463 | .ooevnvennn [ 45,463 |........... TR L) PO KR R RN S 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ 072 P RN LR YOIV FOR RN L1535 /0 PO RN 12,688 [.oeeeeeens | 12,688 |......... (7)) IO RPN N TN [ 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ LY/ P RN 4,189.08 [..evnniiiiiinnns foeeennnnn 177,344 [ v 215,810 [.evueneeens o 215,810 |.......... 38,466 [.....oevvvnnnnnns |eennnineeeiiis [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... VY I PO RPN 4,852.69 |...ccovnnniniiinn [ 150,777 |ovveeieeeiiiinnnn e 125,752 | cevvevee [ 125,752 |......... [ 075) | R RPN RN RN [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.............. SIS PO RN 4,285.72 |.covvviieiiiiinn feeeeeeens EETECTA T PO T, 4,991 | o 4,991 |oeeeennns (8,982)]evneevvinnnnnins foevvnnnieeeiinnnn [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |.......... AL PO RPN 4,147.60 |oeveeneiiiiinin o 3,195,026 |..eevnnriiiiinnnns oo 3,905,801 [..euunenes fonnnns 3,905,801 |........ A (VN A£ ) AR RN KPR AR RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ L7V S I 3,982.24 |..coviiiiiiiiiinn [ 226,318 [covniiiiiiiinns foeeeinnnn 362,032 | .oeevninnnn [ 362,032 |......... 135,714 [ e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ L5 PR RN 3,982.24 |..coiiiiiiiiiiinn feees 28,480 [coeiiiiiiiinnens e 51,836 [.evveneeens [ 51,836 |.......... 23,356 |.evvnnniriiinnins [ [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. 1N PO RN 3,919.29 | [ A VA O I, 48,710 [ceveeeeees o 48,710 |.......... 27,535 |eevneeieiiinnnns fooreiiiin e e [ s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |............ (-] S N 3,919.29 | e 107,551 [oooeiiieiieeeees Jvninnn 200,986 [...oeeeens [orrennnn 200,986 |.......... 93,435 [ [ e [ | 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 1,94 [ e 4,553.56 |..evvvnnniiiiinnn fereeees 172,072 [ s 413,645 | ooeeenies [ 413,645 |......... 281,573 |oeveeeieiiiinnn oo e [ 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ LI U R 3,891.93 |..oiiieiiiiiiiinn [ 45,982 | [ 30,509 | .oeeevinnnn [ 30,509 |......... [QISTCK)) O RPN N RN [y 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.............. [EI5 ) PO R 4,021.66 |..eveniiiiinin foeriiinnnn 16,283 |.covveviiieiiiins [ 12,897 [t | 12,897 |.......... (R 15D R FRRRTURN AU R IS 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ E1 1) R RN 3,930.85 |..cevviiieiiinnn fereeees 263,574 |.oovveneiiiiiiinn [ 503,984 | ... 503,984 |......... 2LV I (VN R EORRUURRR (R KRR {0001 ...........
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 9,725 [cviiviinnnnnnnns Joevinnnnn 3,891.93 |..covviiiiiiiiinn [ 3,735,795 |evveniiiiiiins oo 7,030,585 [.evuuneenns [ 7,030,585 |...... 3,204,790 |oevveeeeeiinnn fooreeii [ e [ s 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P R 3,977.53 |.. ....38,061]... ....19,501 | .|{0001 ...
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 03/27/2023 |. 03/27/2024 |............ LG U R KR ZU A R 76,385 [ Jviinns 129,142 | oo [ 129,142 |.......... [T 28 PR R RN RN (RN, 0001 .evvnennees
S&P500 OTC European
Call-Buy ... ... |Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/15/2024 |.... P P 4,275.56 |ooeveeennneniinnn oo 10,418 | [ 6,45 |... ...6,455]..........(3,963)[. .{0001 ...
S&P500 OTC Europeal
Call-Buy ...ccvvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 04/14/2023 |. 04/15/2024 |.......... 8,805 [ .iiiiiiiiiiiiins Jovninnnns 413764 i o 3,422,002 )....euiiiiiiinnn foens 4,769,568 |........... [...... 4,769,568 |...... 1,347,567 [ oo v [ | e 0001 .ooennnnnns
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. L1V PO R 4,841.04 |ooeveeiiiiiinin [ RCZ X PO RN 3,936 | .eevennees oo 3,936 |..evunnnnns 1,208 [oiiiiiiiiiees i [ e | e ] 0001 L
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/15/2024 |.......... 1,514 [ooceiiiiiniiiiinns Joerinnnn 4,841.04 |ooeeeiiiiiinins oo 99,717 [ | 148,520 [ 148,520 |.......... LTR[0T FPUUUR R RN NN 0001 .eveneneees
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/12/2024 |.... P R 4,137.64 |.. ....309,449 |...
S&P500 OTC Europeal
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ P/ P AR 413764 |oeeeieiiiiins oo 54994 [ 86,892 [ 86,892 [.......... 31,899 |.eveniiiiiin [ [ e | s 0001 .evvnennens
S&P500 OTC European
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/14/2023 |. 04/15/2024 |.... P R 4,179.02 |..
S&P500 OTC Europeal
Call-Buy ....cevvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/15/2024 |............ JLLECTH I R LR VRGN FO RN 30,506 [o.niiviiniiinns fevviinns 15,654 [ .evveneees o 15,654 |......... [QE: 7)) FO RPN R N [ 0001 .eveneneees
S&P500 OTC Europeal
Call-Buy ... ... | Index Account Hedge . |N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 04/27/2023 |. 04/26/2024 |.... P P 4,135.35 |.oiieniieneiiinnn feeneeeeennn 8,806 | [ 11,206 | 490 [ e fo [ | e 0001
S&P500 0TC
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ L[} R A 4,135.35 | oiiiiiinieeiins feeeees 7281 (V) I AR 60,507 [.evueeeees [ 60,507 |....ccen LI L R AR KRR AU SUUUN 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/12/2023 |. 05/14/2024 |............. LT F R R 4,124.08 [coveniiiiiiinns e 176,891 |ovvveeeeiiciienn o 209,724 | oo [ 259,724 |.......... 82,833 |.evvveeiiiiinin [ [ e | s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ FC(V 1Y AR RN 30 0 O RN (L7815 1) S R, 123,139 | e [ 123,139 ... 55,288 |..evveeiiiiinnnn [ e e | s 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPS170UK5573 | 05/15/2023 |. 05/15/2024 |............ A K] S R L0 VT PO RN YL PR R 378,990 [.evveneenns o 378,990 |......... 123,312 |eeeeiiiiiiiins e e e | s 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |........ A3 [ e 4,136.28 |oovvnniiiiiiin oo 4,283,100 [cevvivennienns fvnnen 6,270,974 (..o | 6,270,974 |...... 1,987,874 [.ooeveeiiiiiiien [ v [ | e 0001 .evvnennens
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573 | 05/15/2023 |. 05/15/2024 |............ i1 R I L0 VT PO RN 55,880 [coviiviiiiieiins Jvviinnns 15,198 [t o 15,198 |......... [I0INC1:7.)) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvnnnnnne Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... IR 7.3 N R A 4,839.45 |..ciiiiiiiiiinnn feees 107,245 [ v 211,384 | oo [ 211,344 |........ 104,100 |oevvveeeeiiiinnnn [ e [ | 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPS170UK5573 | 05/26/2023 |. 05/24/2024 |............ L0721 S R 4,205.45 |.cceiiniiiiiiins feeeeees 22 0 i T O FP, 35,923 [.oeieeiiis | 35,923 |.......... T2 -2 R F R ) RN RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....ccvvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |............. ) FR AR 4,205.45 |.cceiiniiiiiiins feeeeees 91,695 |.evvveiiiiiiinnn [ 121,800 | .oeeeeeennn Jevnnnnns 121,800 |.......... FCLO NN (05 R FOR R R AR SRS 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ A1 1) (R RN LI TP T F 290,129 |.eevveneiiiinnnn foeeeenes 305,944 | .ooeeiii [ 305,944 |.......... TR 1 () R AR R AR TUURN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ L) P AR I TP T N FETRE:X 1 U 84,067 [..oeueeenes o 84,067 |.......... L[S 123 PR AR KPR R U 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnne Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |.............. -1 1 R R 4,573.37 |oevviiiieieciinn feeeeeees A8 [ [ 4,525 | coeiiiiii | 4,525 |cuuunnnn. [(CTRei5X) R FERUUURRN AR RN IS 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |.......... [T R RPN 3TN N KIYR TG A 3,310,728 [.evenneeenn [ 3,310,728 |....... (R INCX2 D) RN PRI RPN RN U 0001 .eveneneees
S&P500 OTC European
Call-Buy ....covvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/14/2024 |............ AL SR I (VI (V) PO I 253,644 |.oovvniiiiiiiiinn [ 239,151 | eeeeeei [ 239,151 |ouuennnns (14,494)].ccveniiiiiiinns foereriices e e [ et 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |.......... L R AR LT V<0721 FO RN Lo (1728 R FR 64,250 | ..oovvnnnnn [ 64,250 |......... [RRIR: 7)) FO RPN N N [y 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/14/2024 |............ L7 U 442584 | feeees 172V F RN 9,464 | .oovveeee e 9,464 |......... (P22 0057575)) RN [N R RN RN 0001 .eveneneees
S&P500 OTC European
Call-Buy ....cevvvnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. £ R R R T£ T 1 PO RPN 16,400 [.oovveveeniiiiins o 19,539 [.eveeeenns [ 19,539 | FCT Ko TN PO ERRRURR R KRR Pl 11(0[0) I
S&P500 OTC European
Call-Buy ...covvvnnnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 06/27/2023 |. 06/27/2024 |............ 46 | o 4,378. 41 | | 133,265 |.uvveniiiiininns fooiennnn 142,301 [ s 142,301 |........... 9,086 |..evuiiiiiininns foovriniiininiiiins oo i [ it 0001 .ooennnnnns
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 36,500, 174 28,634,868 0 87,659,121| XXX 87,659, 121 33,463,212 0 0 0 0 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 36,500, 174 28,634,868 0 87,659,121| XXX 87,659, 121 33,463,212 0 0 0 0 XXX XXX
0289999999. Subtotal - Purchased Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
TIDEWATER INC
Tidewater Warrant US - Chicago Board
88642R133 ............en Tidewater .......c...... N/A oo i [ 549300UOMTB7PD2UT305  |. 01/31/2018 [. 07/31/2042 |.......... 1,663 [ oeeeeeneeiiereenn foeeeecennins Sl [ETCUUUURUUN FPPPTTTTUUUUUPRRI TOTTUTTRTTUUUUT FPPTTTTUTUUPTRRTTR FTTTTTUUUN ARTTTTTTTTUTUUTTT RTTTTTTN [o ] U FPPPTTTTUUTUPTRTI APTUTTTTTTTTUUUT FPTTTTUTTUPTRRTTUEY INFTTTTTTUUTY PTTTTTITTTUTTI
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0369999999. Subtotal - Purchased Options - Other - Call Options and Warrants 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0429999999. Subtotal - Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 36,509, 174 28,634,868 0 87,659,121| XXX 87,659, 121 33,463,212 0 0 0 0 XXX XXX
0449999999. Total Purchased Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0459999999. Total Purchased Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0469999999. Total Purchased Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0479999999. Total Purchased Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0489999999. Total Purchased Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0499999999. Total Purchased Options 36,509,174 28,634,868 0 87,659,121| XXX 87,659,121 33,463,212 0 0 0 0 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/14/2022 |.07/14/2023 |.... P R 3,904.09.........(10,224)| e (9,612)] .. (9,612)[.ceeeven (4,894)]. e [ e e [ s 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. LA R 3,932.582 [.......... [Q1R:(51<)) R FPPPR RN (1,581)]eneeeeens o (1,581)f...ceen (WAZ R R R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. L1V PO RN 3,942.00 |.......... ({7 (C)) PR [P R, (5,379 cevveeens e (GTRTA)] - (0] R FERRRURRN R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. LN PO R 3,885.14 [......... [QETRCICTD U RPN AR (25,131)] ceeevnee [ (25,131)....... [QETCHRD SRR RS R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 07/14/2022 |. 07/14/2023 |............ L U R 3,804.621......... (63,288)[....cccevvnnnnenes Jovrnnnniiniinnnns [ (103,151)[ cevenneees [ (103,151)f......... [RSIUSTE)) R RPN RN RN (Y 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. LS/ PO R 3,875.66 |......... [T R} SR R AR (33,196)] +evvvvnnnnn fernnnns (33,196)f......... [RVARCIK)) AR AU R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. LN A A 4,017.80 |.......... (01073 FUR KR RN [[211<10)) PR (7,080)f.......... [RCTR 161}/ R FRRUURN AU R IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. Fei* N PO R 3,856.71 [.......... [E-T0ICAD) R IR RN (8,583)] cevveneens [ (8,583)f.......... (31770 IR RN R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. P/ PO RN 3,904.09 |.......... [(CR 025} R FORPPR RN [RETREK)) U A (15,133).......... (<1573 R FRRRURRR R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. L LN R R 3,885.14 |.......... (R 1)) R FPPPRRRR RN (3,157)] ceveneeee o (3,157).......... (1,528)]eneeiiiiiienns e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |............... L3 PO R 3,866.19 |............ [CSLVR R FORRR R RN [(S5:) R (938)[....ccevnnnn (75 FPP RN RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. [ ) PO I 3,998.85]......... [QIUNTE)) T RPN AR (16,642)( .eevneeens oo (16,642)f.......... (9,328)]eveeeevinnnnins foevvnnneeeeeinnnn [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/14/2022 |. 07/14/2023 |.............. LS5 PO I 3,932.52 [........ [RVANLK)) F R RPN (28, 710) vevereeeees o (28,710)......... [QICTR(0Z)) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/14/2023 |............. KT A RN 4,104.61 |......... (95,482)]...cvvnneiiiinnnn oo i (124,798)] «eeevvin fevnnnnn (124,794)|......... (A1) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/15/2022 |. 07/14/2023 |.......... 2,906 |ovvuniiiiiniinens foerennnnn 3,940.421..... (1,034,083)]..cceeeeiiieees foevnnneeeecinnns o (1,497,558)] .ecvvvnnnnn fennnn (1,497,588)....... (826,374)[..eeveevennnnns |evnineeeeiinns [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/19/2022 |. 07/14/2023 |.......... <1 R R 4,191.53|..... (1,977, 784). e [ o (2,087,196)( ..ennneees |nnne (2,037,19)|..... QIR UEIR D R R R RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. 21 PO RN 4,265.03 |......... [RIUREZE)) I RPN RN (8,018).eveeeeens |oeviannnnn (8,018)].......... (34 1 R FORRRRRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............... /) PO RN 4,184.55|............ L O e O O i N P V[0[0 N
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............... [/ PR RN 4,144.32.......... (1,288)]eeeeevieeeees feennnneeviinns foorrevi [ [ el B3 e [ e [ | 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... P R 4,174.50 |.. .. (313))
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |.07/27/2023 |............ LG]SR R 4,134.26 |......... [ISETS)) U PP R, (45,720)] +evvvvnnnnn fernnns (45,720)f......... (37X ) KRN RPN RPN AR RN 0001 .evennnnees
S&P500 OTC European
Call-Sell .... .... | Index Account Hedge . |N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |.07/27/2022 |.07/27/2023 |.... i FTTIOR 4,174.50.......... (8,554) .. (7,992))... (7,952).......... (4,397)].




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¢l903

1 2 3 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception

Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at

Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. (N R AR 4,154.38 |......... [ZT0LS)) U EPRRTRI AR (22,123)] cevvvnees oo (22,128)) e (12,278)f e v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 07/27/2022 |. 07/27/2023 |.............. LI PO RN 4,295.20 |.......... (5,283)]cvveneeeiiininns foorevinniinniiins e [ e fo 98 e L e e [ e {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P R 4,569.06 |........ (28,706)) e (2,99)] ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. 11 PO RN 4,408.55 [ [U£:15)) R AR R (3, 475)] cevvneeees oot (3475 (1,281 [ v [ | e [0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P P 4,419.25 (...t (32,836))ceveeiniiiiiiiinn feeeeeeeeeeee [ (10,021) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. [ PO R 4,387.15|......... (11,535)]ceeecciiieees Jovvennnnencenens foornece Lo e v 102 [ e [ e | e ]000T
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |.... P P 4,408.55 |..uienne i (3,920)ccceeeeiecies feeeenieenieenn feerneeneneen [ e [ B2 e e e e | e
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. [N PO RN 4,451.36 |......... (13,890)...eeeeevvineees Jovvvnnnneeevinnnn [ Lo e v 100 [ e [ [ | e ]000T
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |............ T fos 4,397.851......... (40,425))..cvveneeiiinnnns [ e (13, 710) wevneeeeees foeeeeens (13, 710)eee e (5,329)) i [ [ v [ eeeeeeen {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 08/12/2022 |. 08/14/2023 |.............. [C1°) PO RN 4,376.45|......... (T2 R (R R, (9,420)] cevvnneene oo (9,420)) e (3,981 [ v [ | e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 08/12/2022 |. 08/14/2023 |............ LI U R 4,440.66 |......... (I 1)) U PP R, (12,322)] cevvvnees feeeeeee e (12,322)) e (B BT e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... UBS Group ........... 1V8YBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |............ [T/ P RN 4,565.71 (LT (115)) R FORRRRRR EUN (28,476) .eeneeeens |oeeennnn(28,476).. 10,302 | [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... UBS Group ........... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.......... 5,996 |oeveniiiiiiiinnns foereinnn 4,662.40 [RIRCCSTEYAD O R AR (59,056)] +vvvvvnnnee ferneeennn(59,056)]. cevnnn 111,131 [ s [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... UBS Group ........... 1VBYBQCXBYMJ20EL 1146 | 08/15/2022 |. 08/15/2023 |.......... 1,629 [oniiiiiiiiiiens o 4,383.08 [(CAZN0[01<)) R IR R (215,352)] .evvvnnnnn fernnns (215,352)]cceene (89,161)[eeeiiiiiiiiis v [ e | e ] 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............... -1 PO RN 4,331.55 |oeeiininens (866)[eeeiiinieees foernniinieecinenn [ e e e 2 [ e [ e | ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. <71 IO RN 4,331.55 |..ccuunenn [E-1R-TA D AR IR RN (5,919)] cevveeeees [t (5,919 (2,798 e [ e [ | e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. 121 IR R 4,301.12 ceeeennnnn [RETRCT.X)) FO RN NN (2,486)] -vvvnneeee fooreeeennn (2,486)] e (1,222)] i [ v [ | e (0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. [CI0N R R 4,179.39 (10,648)]...eevveneeeeennn feenivvinninnns v (D e o (Dl T L e e [ | e [ 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. L) R R 4,138.81 [.......... (2,546)].cvveneeeeennnnns foorvvinnniinniinn e (D] e e (D228 [ s e e | eeeeeee {0001 L
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. L) PO I 4,219.97 |...oveeenn (30:510)) R FORR RN U (R RO~ i  J RN RN PRI AR rrrrr {111 ) IR
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |.............. (N R AR 4,209.821......... (TR (1)) T RPN AR (20,286 +envneeeeen |oeeennnn(20,286)f..neees (10,567)]eceevenniiiinnnns fooreiiiiiiis e v [ eeeeeeen {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ G5GSEF7VJP5170UK5573  |. 08/26/2022 |. 08/25/2023 |............ 263 | o 4,169.25|......... (27} T TR AR (85,972)] cevvvunnees feoeeeennn(85,972)) v (45, 188)[. e | [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L1 7) FO R 4,044.66 [RAR:1515)) N AT RPN (21,845)] cevvvnnne feeeeen e (21,845)) e (1,119 e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 09/14/2022 |. 09/14/2023 |............... [N PO EN 4,034.80 [.......... (QINeteD) AU R TR (/. ) IRUUUUU RPPRRRRUR tc o7 RRRURY v:i.\ ) AR RUUPTTRUUPTR R TR ssssssurrnl 11 (1[0} IR,
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L1 7) FO R 4,044.66 |.......... [(CH/05°)) R FPRPR RN (4,506)] .evvenenee foreeeeenn (4,506)] e (2,030)] e cvveviieeeiins [ v [ | e (0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P P 4,212.37 |.........(23,214)| ...(24,736)] ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. L) PO R 4,182.77 [QE3E:15I0)) R A RPN (16,369 +evneeeees [oeveennnn (16,369)f e (8,361 [ [ e [ eeeeeen {0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P P 4,064.39|........ (72,811)| ...(87,922)| ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 ). 09/14/2022 |. 09/14/2023 |............ KT T RN 4,093.991......... (95, 118)]. e Jvvniniiiiiiinn [ (112,630)] .evvnneeeee oo (112,630)]. 0.t (57,628)] ccceeeeiiiiiinn feeeiiiiiiiinnnes fovveveinniniiinnns foiiiincnn | e [0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 5 6 7 8 9 10 11 12 13 14 15 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or discounted | discounted Book/ Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Premium Premium Current Adjusted Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |............ (L7 I 4,054.53|......... (39,584)].ccvveneeiiiiiinn [ s (48,059)] +evvvvnne feeeennn (48,059)). cevven (24,492)[. i v [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. [ PO RN 4,103.85 |......... (V<77 I RPN AR [25:[0[C)) PSRRI EPPRR 23 (1[c)) NP (:7.7J | FRRUURTI RN U UUTSTURRR sssssprrn 11 (1(1) ISR,
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/14/2022 |. 09/14/2023 |.... P R 4,153.18 |..........(3,629) ... (167)...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/14/2022 |. 09/14/2023 |.............. 11 PO RN 4,064.39 |.......... [ETRC1£)) R FPPRRI RN (2,332)] ceeeeevnien Jernneeeenn (2,332)] e (928 e foeiiii e | e ]000T
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2022 [. 09/15/2023 |.... P P 4,154.941....... (500, 160)| P R (613,931) ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 09/15/2022 |. 09/15/2023 |..........2,192 [ccoeiiiiirnnnninns Joerennnnn 3,979.38 [REZVRSK 1)) R RPN R (1,140, 764)( ....eeeeen oo (1,140, 764)....... (573,582)].ccvveeniiiiinnnns [ [ e | eeeeeeenn [ 0001 L
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 09/15/2022 [. 09/15/2023 |.... P P 4,242.72 (1,567,448)| P (1,759,981)] cevvnveens [oeen (1,759,981)].. et (884,624 cveeeiiiiiien [ereenneenneenns Joeeeevieeiieeens [ | s
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. P/ PO R 3,884.36 [.......... [R:1M01515)) PR AP RN (16,613) +evneeeees |oeveennn (16,613)fceneee e (8,087 )i [ e e [ eeeeeenn {0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. 2. PO I 3,793.18 |.......... (KT L)) R FPPPRR RN (9,954)] +eeevvvnnn fernneeee (9,954)] e (459 e foeni e | e ]000T
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. [C1: 1 R AR 3,784.06 |......... [ZZ00C)) U RPN AR (48, 714) evneeeees | (48,714 (22,672)) e [ [ e [ eeeee {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. [CIVN R MR 3,756.71 [......... [QPIREC) I TR AR (23,421)] cevvvnnees oo (23,421)) e (10,546)[. s | [ e | e ] 000T
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |............... [N PO EN 3,893.48 |.......... [RZ3 D) AR R RN (2,257 cevveeeeee fooeeeeeee (2,257 e (1,094)] s [ e [ | e [0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UKS573 | 09/27/2022 |. 09/27/2023 |............ LAY [ R 3,774.95 |......... [REICTCTLC)) ORI AP RN (80,401)vevnneeeens |oeveennn (80,401 e (37,277 )eeeeeeeiiinnnn [ [ v [ eeeeee {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 09/27/2022 |. 09/27/2023 |............ L) PR AR 3,756.71 [......... [WLTESLS)) U FPPP RN (154,536)] -evvvvnnnn feunnnes (154,536)]ccvvee (T1,25) i v [ Jecciiin | e 0001 e
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. L) R RN 3,803.48 |.......... (RIS (1)) FO RN RN (8,023)] cevveneeee foreeeeennn (8,023))eee e (3,892)] i [ v [ | e (0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 09/27/2022 |. 09/27/2023 |.............. 5271 PO RN 3,747.591......... [AIX)) FRUU TP (43,296)] +evvvnnnes fooneeennn (43,296)].cevnen (19,858)[c.ceceeiieeiis v [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. SIS PO RN 3,672.65|......... [PZR001:)) R RPN AR (50, 772) wevneeeeeen foeeeennnn (50, 772) oo (22,170 [ [ v [ eeeeeenn {0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. 11 PO AR 3,681.60 [QRTCICIC)) R AR RPN (25,645)] «evvvnnnnes feoeeeennn(25,645)).cevnens (11,318)[cecciiiiiiis e [ e | e ] 0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJPSI70UK5573 | 10/14/2022 |. 10/13/2023 |............ 207 PO R 3,708.48 |......... (2728515 ) | AU AP RN (160,595)( ..vvnneeeee [oeeeenn (160,595)).cuenes (71,408)]ccvevieniiiiinn feoneeiiiiiineees v [ | e [0001 e
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. LS PO R 3,690.56 |......... [QATRCST)) O R AR (30,287 vevneeeenn |oeeennnn (30,287 e (13,402)] e [ [ e [ e {0001 L
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.......... (IR 1c N PO RPN 3,896.59 (1,765,889)]...ccvvvnneeiinnn foreiiiiiiiiienns oo (4,068,226)(........... |.....(4,068,226).....(1,938,030)|....c0urrvermnnns foovrrmmmnnniniiis feeniiiiinieens v | eeeeeenn [ 0001
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.......... %53 1 PO RPN 3,654.73 [CLCECR1c1C)) RN AR N (2,158,121 .evnneeeens |1 (2,158, 121)f.. s (945,568)]cevveeiiiciiin [ [ e | eeeeeee [ 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.......... LFEYC N R EN 3,815.97 (IS CTZ)) RN AR N (1,025,106)( ...neeeees |oeeen (1,025,106)|....... (474,685)].cccvveniviinnnns foovvviiniiiieiiis [ v | eeeeeeenn [ 0001 s
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. [T/ R R 3,798.05 [......... [AI0EK)) T EPRRRI AR (47,548)| «evvvnnnnes feoeeeee (47,588, e (21,850)[ e v [ e | e ] 0001
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573  |. 10/14/2022 |. 10/13/2023 |.............. - PO R 3,663.69 [......... (32,153)].cevveeeeeiiiins [ e (70,358 +evneeeenn foeveennnn(70,358)f.. e (80,902)] v foeeeeiviiiieiiis [ v [ eeeeeee {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 10/14/2022 |. 10/13/2023 |.... FN PR 3,645.77 |.......... (8,045) ...(19,945)] ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays ............ GSGSEF7VJP5170UK5573 | 10/14/2022 |. 10/13/2023 |.............. 22 PO RN 3,717.44 |.......... [ EE15)) R AT AR (10,757) wevneeeens foeveennn (10,757 (4,852)] i [ [ v [ eeeeeeenn {0001
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 10/14/2022 |. 10/13/2023 |.... FN PR 3,672.65 |.........(69,937), P R (153,387)| ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. LA PO AT 3,912.00.......... (6,528)]..ccvevveiiiies | fooeennnns (10,298)f .evneeeeeen [oeveenen(10,298)]. e (4,850))ceveeiiviinin fooneiiiiiiins e v | eeeenn {0001 L




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

¥1°903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. -7 PO RN 4,035.741......... (26,791 Joevenneeeniinens [ (41,121)... (41,121)f......... [REEIR:Z3 D) R AP R RN Ipesserrrrr 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |.............. L R R 3,921.82 |..ceunenn [(CI0L5[0)) R FPPPRR RN (5,197 cevvneeens [ (5,197)f.......... (7257153 R FRRRRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,902.48 |.. .. (6,535), . (5,772)] ... (5,772)..........(2,811). .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. LS/ PO RN 3,940.56 |......... [ZA1::15) R RO AR (33,427)] cevvvvnnnn fernns (33,427))......... [QICTR:1C)) R AR R RN (RN 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB6S3 |. 10/27/2022 |. 10/27/2023 |.... N PR 4,002.85 |.........(21,900) ...(32,936)] ... ... (32,936)]........ (16,006)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 [. 10/27/2022 |. 10/27/2023 |.............. P22 PO RN 3,892.9 |.......... (KSR (075} R FORRPRR RN (14,400)( .evnneeees oo (14,400)f.......... [CTZ70) R RPN PR AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.... [N PR 3,902.48 |.........(48,905)| = (77,203)] e IR 4 /1)) MR (<31 5| AR RO R RPN (RS 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Morgan Stanley .... 4PQUHN3JPFGFNF3BB653 |. 10/27/2022 |. 10/27/2023 |.............. [ ) PO I 3,873.93|......... [QR55)) FUU TP (11,979) ceveeenees o (11,979)f.......... (CTUAE) O FRTUN R R IS 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ L7 I 4,075.97 |......... [(CICEESY) R FPPPN RN (79,776) evneeeeas o (79,776)......... [RTARL51)) O RPN N TR Y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... [/ PR RN 4,254.041............ [E-REC)) AR RPN RN (1)) [SRRRRTUUUI R (1)) R 3 O R ) NN (RN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............ L[} AR I 4,075.97 |......... (1S TRT)) U P R, (38,256)] .evvvvnnnnn fernnns (38,256)......... [QICHCRT.Y) FOR RPN N RN [ 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 11/14/2022 |. 11/14/2023 |............. 7 F RN 4,066.07 |......... [E-TAN0CLY) U AP RN (113,004)f cevvnneeens o (113,094)|......... [(SCTVAT)) O RPN N RN [y 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. 2. PO I 4,046.29|........ [QIUN:7275) KR R RPN (14,148)( .eenneeees o (14,148)f.......... ((T(070) R PRI PR AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L3 O R 4,026.50 [.......... [Z5°(01 ) AR FPPPR RN (R VA) PUTII (3,173).......... [ICCRD) R FRRPPRIN PR AR SUUU 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... [N IR RN 4,066.07 |.......... [QIC5<Y3) RR FRPRR RN (1,677)eeeeeeens |oeeinnnnnn (1,677).ccevvennnns [:(515)) RN RN RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |............... [/ PO R 4,056.18 |.......... [Z25-10[0)) AR FPPPRR RN (3,257)] cevvneeens [ (3,257).cvvennnns [ IS-T:15)) R FORRRURRR R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L LN R R 4,056.18 |.......... (R0} U KR RN (3,411 e [ (3,411).......... (S 2/')) R RPN PR AR USUU 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L1 PO R 4,105.65 |......... (16,262)]...ceeevvneneees Jovrnnnineeviinnns [ (20,811)[ceenneeees o (20,811).......... (9,937)]vveeieiinnnnens Joevnnineeeeeinens [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. ;7 PO R 4,105.65 |.......... [WARI0C)) R FPPPRRI RN (6,684)..neeeeens |oevinnnnns (6,684).......... [R<TRC T AR FRRUUN AU R IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 11/14/2022 |. 11/14/2023 |.............. L2 PO RN 4,234.2|........ [Z241-I510)) R AR RPN [RCTUST)) U (33,054)........ (QISTAAD SRR R R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2022 |. 11/15/2023 |.......... [T PO RN 4,341.011..... (2,397, ,163)[...eeeeevnieees fevenieneeeinnns o (2,416,853)| ..cvvvnnnns fennnn (2,416,853)|..... (1,112,864)[....coevveeeeees fevrniiiiiiins [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/15/2022 |. 11/15/2023 |.......... LIS U I 4,071.56 |....... [(CSZ AT Y R R (847,626)( .evvennan fonnnnne (847,626)....... (72015} R FPPRUR RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 11/15/2022 |. 11/15/2023 |.......... 1,438 [ e 4,251.19....... (432,985)]...ccvmnneeeiinnnn oo e (476,585)( .evvnnneens fonnnns (476,585)|....... (226,601)[...ccevvnnnnnnns fennnnneeeevnni [ o | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. 2 PO R 4,126.77 |.eueen.. [E-TRCLX)) O R R, (10,598 ... (10,598)f.......... [RSVL0Y O ERPTR [ RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 11/25/2022 |. 11/27/2023 |.............. Fc71 FO R 447710 |........ [ATV:)) ER R RPN (12,884) .eveneeees oo (12,884).......... [(T01515)) R AP KRR RN U 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 11/26/2022 |. 11/27/2023 |.... RN PR 4,126.77 |.......... (3,132) ... (2,220)] ... (2,220)|... ... (962). .|{0001 ...
S&P500 OTC European

Call-Sell ...cccvnnnns Index Account Hedge . [N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UKS573 [ 11/25/2022 |. 11/27/2023 |.............. LA PR RURRRR 4,116.71 [c.oeeeee (8,336)]..cvveeeeeennnns forvneeeeeeiiniens foviieens (7,540) coeeeennns [ (7,540).......... (3,557 fereeeeiiis e e | 0001 ...........
S&P500 OTC European
Call-Sell ....
S&P500 OTC European

Call-Sell .ooooounennns Index Account Hedge . [N/A ........... Equity/Index [Barclays ............ G5GSEF7VJP5I70UK5673 |, 11/25/2022 |. 11/27/20283 |.............. Bl foiinnns 4,156.97......... (10, 145)]. v e foeee (11,866)] vveeeeeen fornennns (11,866)|.......... (5,612)]ceveeeiiciiennes o e e | e, 0001 ...........

Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJPSITOUKSS73 . 11/25/2022 |. 11/27/2023 |.... 4,116.71 |.......... (2,194) ... (1,615)... (1,615)... ... (718)]. -|0001 ...




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

G1903

1 2 3 6 7 8 9 10 13 14 15 17 18 19 20 21 22 23
Description
of Item(s) Strike Credit Hedge
Hedged, Price, Total Current [ Adjustment Quality |Effectiveness|
Used for Date of Rate or Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ Maturity | Number Index Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Exchange, Counterparty Trade or of Notional Received Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Income Value Code (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 11/25/2022 |. 11/27/2023 |............ L5771 PO R 4,136.84 |o.uuee e (48, 724)]. e [ e (57,801 s | (57,501 [0 1:5°)) AR AR R RN Ipeseerrrrrn 111} B

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UKS573 | 11/25/2022 |. 11/27/2023 |............... -1 PO RN 4,146.90 [oovveen e (1,482)] s [ e (£S5 R ISR (* +15) A [Ri572J) R RPN RN RN (el 11(1[1) I

S&P500 OTC European

Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... P P 4,145.14|..

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. L R R L (0T e N PO (1)) U (SR I, (8,694)] .evvunneens oo (8,694))eee e (4,032)] e [ i [ | e (0001

S&P500 OTC European

Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... P RO 4,115.18 |.. ...(93,817)] ... ...(43,550)|.

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. 2 PO ENN 4,095.20 |..eeevnnn (5,627)fceniiiiiiinies i [ (6,244) .evvvnnens fonnnnn (6,244))... (3,215))ceeeiiiiininens foevenineeeeeeiens [ e | e ] 0001

S&P500 OTC European

Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 12/14/2022 |. 12/14/2023 |.... P P 4,095.20 |.. L (44,373)] e (20,557 e [ e [

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. A TN [ A 4,204.97 |.ooeeens (18,747 e | o (22,660)(..uvveeeens |oeeenn (22,660)f......... (10,439)].cevveeiviinnns foorevvninnieeeens e e [ e ]0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/14/2022 |. 12/14/2023 |.............. 11 PO RN 4,155 13 |ooeeee e (4,959)f s [ [ (4,865)] .evvvnnens foeneinnnnn (4,865)).nnn (2,381)]eeeeeeiinnnnnns feeveninneeeeiiees [ e | e ] 0001 L

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |.............. L R R 4,065.24 |..oeevee s (3,799 e [ (4,400)[ .evvnnnnens fonnnnn (4,400))........ (2,289)]ceeeeeeinnnnnns Joevvnineeeeeinnns [ e | e | 0001 L

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/14/2022 |. 12/14/2023 |............ 1S3 PO R L0 B T - PO (7735 7| RN IO I (26,122)] cevvvnnns fonnn (26,122))..... [RETRIIZD) R RSN RO RN pesserrrrr 111} B

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... TSIV I R RN 4,236.63 |.....(2,125,766)[.....cccvvnnneenes |ornnnnirniinnnnns (3,164,142)] ........... [.....(3,164,142)..... (1,470,106)].cevvveneeevvnnnn foorerieini i [ | e [0001

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... 1,837 [eoeiiiiiiiiiens o 4,148.97 [...... (386,766)]..ccvveeneeiiinnn fooeiiiiiiiiins (588,068)]......ccvnn |-ee.. (588,068)....... (PRI 770) P R R PR rsssnuurnl 11(1[1) TR,

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UK5573  |. 12/15/2022 |. 12/15/2023 |.......... FC (17 PO RN 3,973.67 [.....(1,223,590)]..cccvvunrirrinnnn oo (1,891,370)........... |.....(1,891,370)....... (859,600)[.....ccvvvvnneens fvvnnnneeeeininns foorevviiniinninens e | e 0001 Ll

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.............. [C157) PO I KR TPAR: 3 R (74 (1) U RPN AR (38,828)[..vvveeeees |oeeee.(38,828)f........ (17,854)). e fooeeeniinccens e e [ e 0001 L

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. VN PO I 3,905.84 |..oeeenn (A1) e [ (8,135)] wevvenneens [ (8,135))cns (3,963)]cveeeeeinnnnnns foevvninieeeeiinns [ e | e ] 0001 L

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |............... [/ PO R 4,173.88 [cevneee e (1,558)] i e i (2,796)] cevvnneees [ (2,796)) v (2515} R AR KRR R Ipur 111 RN

S&P500 OTC European

Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |.............. [C1°) PO RN 3,982.42 | i (23,116))eee e [ o (41,089)(..enveeeens |oeeennnn. (41,089)f......... (18,494)]..cvveiiiiinnnns fooveevniineeceens o e [ e ]0001 L

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |.............. AV PO 4,106.87 [.ooeevennn (5,499))ceeniiiiiiinns [ o (9,860)..vveeeeens |oevennnnn. (9,860).......... (4,520)]0enneeiinnnnens foeveninneeeeenens [ e | e | 0001 L

S&P500 OTC European

Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 | 12/27/2022 |. 12/27/2023 |............... [/ PR RN 3,924.98 |.ovveee e (2,374 [ [ (4,191 ceveeeeees [ (4,191 [ TR:(515)) R RN RN R I 1111 RN

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 |, 12/27/2022 |. 12/27/2023 |............... [/ P RN 3,953.70 |.eevevene s (2,545)[cs i [ (4,506)] ..evvnneens foonennnnnn (4,508))....... (VN 1:)) RN RN KRR R I 111 RN

S&P500 OTC European

Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5I70UKS573 |, 12/27/2022 |. 12/27/2023 |.............. LS/ PO RN 3,944 13 |..oeeenn (10,381)fceeniiiiiieees foevenineeeeienns [ (20,675)[..euvvneees | (20,675)|...n [0 [C1¢)) R AR RN RN IR 101} B

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJPSI70UKS573 | 12/27/2022 |. 12/27/2023 |............ L0 R R 3,944 13 |0 (38,345) )i [ o (64,290)] ..cvvnnnnnn fonnnnn... (64,290)).......... [V TAT0) R AU RO RN Ipesuurrrrr 111} B

S&P500 OTC European

Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Barclays G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ L) P R 4,089.07 [oevveniivinnnnns forreennnn (48,021)] e o (73,042)] cevvvnnne o (73,042)).... (25,021)]+cvveneeeennnnnns foorevnninnieeiens o e [ e ]0001

S&P500 OTC European

Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 . 01/12/2024 |.....e''ii 2,952 [euenniiiiiiiininns foeeennnnn 4,079.07 [cevvenreveennnnnes |oeenn (1,008, 798).. e (1,542,105)] ...cvvnnnns fonnn . (1,542,105)........ (533,306)]..cvvveneeeennnnns foorerenniniiiiins feeenieiiiiienns e [ eeeeeen {0001

S&P500 OTC European

Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P R 4,099.07 |.. ...(13,459)] ... ... (4,29)].

S&P500 OTC European

Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. LU R R 4,129.06 |ovvvnnieiiiininns foeveennnn (2,98 ) e (4,543)] coeeevvvnnn |evvnnnnnn (4,583)].. [Q1S-157) R EPPRRURR R RN I 111} B

S&P500 OTC European

Call-Sell .... ... | Index Account Hedge . [N/A . Barclays .... . G5GSEF7VJP5170UKS573 . 01/13/2023 |. 01/12/2024 |.... P P 4,359.01 .. ....(2,882)... L1219

S&P500 OTC European

Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Barclays GSGSEF7VJP5170UK5573 ). 01/13/2023 |. 01/12/2024 |.............. 29 s i 4,199.04 .o oo (7,931 A2, 1) [ (12,111 (4,180)]..eevvvvnnniiiins fooennnieiiinnnnns fvvennennnnnninnns fooniiin | e [0001 Ll
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 11 PO I 4,079.07 [oevveniiiiininns foeeeinnnnn (5,422)]..ccvvvniiiiinnn feeeeeeees (8,045)| ... (8,045)f.......... (2,622)]0vneeeiinnnnnns foevvninneeeeiinns [ e | e | 0001 L
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/13/2023 |. 01/12/2024 |............ T2 Jes 4,359.01 |ooevvieiniiiiinns foreees (22,162)).cvveeeiiinnnns foevennnnn [(CTCTA) U R (33,373)........ (1,210 e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P P 4,259.03 |..ccevveniiiinnn [ (130,418)|... P R (200,368)| ... (200,368).........(69,950)). .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L) R R L0 (VS JHVLCT) AU RN (1,991)]eeeiiiiiiiiees o (2,905)] cevvnneens o [Z1015)) [ESR15) PR RPN AR RN (R 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P R 4,179.05 |.. (1,004)f... ... (1,368)] ... (1,368)|... .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. [T/ R R 4,099.07 [cevunnriiiinnnnnns Joeeennnnn (21,991 eeveeeiiiiiies Joeeeinnnn (33,472)] cevvvvee [ (33,472)].cevves (11,481 e [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |[. 01/13/2023 |. 01/12/2024 |.... P P 4,349.01 |ooevvnniiiiinnnn [ (1,999,485)|... i R (3,045,607)(..cuvneecs | (3,045,607)].....(1,046,122)]....cuvvnvrivinnnn fooreriiinnninnnns e [ | e 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. 157N PO RN 4,209.04 |..coovneniiiiinnn foreeees (28X 7)) ER (35,017 ceveneeecs o (35,017)f.eeee e (12,083)] v oo v [ | 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/13/2023 |. 01/12/2024 |.............. L1 PO RN 4,079.07 [cevvenriiiinnnnes foeeennnnn (15,312)) v Joeeeinnnn (23,275)] cevvvvnnns fenns (23,275)].cevvee e (7,983 fvnieeeceiis [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. ) IO RN 32 T 1 N (4,051)]ceeeeieiiiiinns foreeeinnnn (4,692)] .evveneens o (4,692))..0uunnnnens [(Z3)) R RN R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. P2 PO R LI 3 B £ FO RN [CRVZ15)) R RN (5,185)] cevveeens e (IR P (15 (1°)) R AR KPR RN RN 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. L1V PO R R I VN FOR RN [ETE:)) O RN (7,001)eneeeeans o (7,091)f.......... (1,309)]ceeeeevinniees Joevrnieeeeeeienn [ e | e 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. LN R R R I VN FO RN (X)) E R (6,574) cevveneens o (6,574).......... (P2 T:17) R FORRURRN R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. 271 PO I L0 (V00 - FORR RN [RATVEE)) R R, (17,380) vevnreeeeen o (17,380)].......... (K702 R FRRRRN R RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. LS5 PO I 4,202.85 |..ceevniieiiinnn feeeeees (15,900)[..ccvvvvenninnns Jovnnnnnns (A1) I (23,650)f.......... [WA£:11)) R AP RPN AU SUUUN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ G5GSEF7VJPSI70UK5573 | 01/27/2023 |. 01/26/2024 |............ 230 |oeeeeeeeniiiii o TR V7. v E (70,899)[....ccvvvnnninnns |ovvnnnn (104,654)( .evvnnneens fonnnnns (104,654)|......... [RECTRCCSTS) | O RPN N RN Y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 | 01/27/2023 |. 01/26/2024 |.............. fCZ N PO R L0 150 PRV FOR RN [Q[UR:IC1D) R R, (16,071)] ceeeeevvnnn |eveannns (16,071).......... [RCT L:I0)) R AR RPN RN U 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 02/14/2023 |. 02/14/2024 |............... [N PO EN 4,218.85 |cuvveniiiiiiiin i (R0 ) O RN (4,081).eneeeenns foevennnnns (4,081)f............ (WAZ) FEPU T AR RN TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. ) IO RN 4,201.23 | [ ([0 11157 R A (12,417) eeeeeeen o (12,417).......... (2,313)] e foevrrineeeeeeiees [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L3 O RN 4,239.53 [coiiiiiiiinens | (73] F R (X)) IR (2,393))cvvennnns (1) FOPR RPN RN RN (R 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L 3] PO I 4,260.21 [oeveeniiiiinins foeeeiinnnn [R:15<7:) R I (10,279) veveneeees oo (10,279)f.......... [QIRCC T R RN AR RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. L LN R R 4,208.51 [ouveeiiiiiininns foeeeiinnns (R Ecic) O RN (3,469)] .evvnnnens o (3,469)...0uvnennnns [Rc74)) U RPN R RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. LY/ PO RN 4,382 94 [ s (G722 E [37X)) [T (-7 V[V N R RN R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. (-2 PO I 4,260.21 [oeveeniiiiinins foeeeiinnnn [(CIR 0] R RN (9,802) ... (9,802)[......ccenn (.70 R RN R RN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. ) IO R 4,301.58 |cevveiiiiinii foeeeiinnnn (1075 R RN (4,183)] cevvneens o (4,183)[...eeeennn 219 | [ e e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P P 4,249.87 |.. (30,155)|... ...(37,175)] ... (37,175 (7,020))]. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/14/2023 |. 02/14/2024 |.............. [ 1N R AR 4,239.53 [cooiiiiiiiiiniens e (20,782))ucvveeiiiiinnns Joevennnnn (25,596)] +evvvvunnnn fonnnns (25,5%))....00nn.. [30:15) R FORRRRRRR R RN [N 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/14/2023 |. 02/14/2024 |.... P R 4,456.68 |.. (4,532)|... ....(5,283)| ... (5,283)|... .. (751). .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ). 02/14/2023 |. 02/14/2024 |............ B s o 4,363.62|...cccvniiiiiinnn foeninnns (LAY T A (42,159)] .evvvvnnne s (42,159))...0uenn (7,383)]ceeiiiinnnnnns foovennninniinnnns foonniiiiiiinies o | eeeeeeees 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 02/15/2023 |. 02/15/2024 |............ X131 PR AR LISV - FO R (104,806)]....cevvnneerennn fonnnns (123,425)] ... (123,425)|........ [QETCHIE)) R AP R RN Iposeerrrrrn 111} B
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 02/15/2023 |. 02/15/2024 |..........2,031 [ccceiiiiirnnnnnnns Joerinnnnn 4,230.55 |.cceeiiiiiiiins [ (703,376)[...cevvvvennneens |evnnnnn (862,129)( cevvennen fonnnns (862,129)|....... [QETAKC)) A FPPUTURPRR RO T TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 02/15/2023 |. 02/15/2024 |.... P R 4,520.88 [..eeniiiiiiinnn oo (1,126,106)]... i R (1,274,652)] .cevvvnnnnn fennnn (1,274,652)....... (148,546)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. Fc71 FO R 4,061.88 [...ovvvnnniiiiinn feunnnnns [RRPRLIV)) R R (18,417 eeeeeeeen o (18,417).......... (V4740 FFUPTRI R PR AU U 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... 4,061.88 |.. (4,615)|... ....(8,903)... (8,9083)f.......... (4,288)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 02/27/2023 |. 02/27/2024 |............ P28 P RN 0 £ PRV FOP RN [0 7] AR R (116,179)] . eeeeeeieen |ovennn (116,179)f......... (Y115} R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 02/27/2023 |. 02/27/2024 |.... P R 4,201.26 |.. (15,462)|... . (26,719)] e e (26, 719) e (11,257 )]s o [ e | e 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. P41 PO RN 4,270.95 |.coveveiniiiiinn feeeeeees [C3VE)) O RN (8,412) ceveeeens o (8,412)f.......... [RCTC15TS)) R FRRURRN R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573  |. 02/27/2023 |. 02/27/2024 |............. 2 F AR 4,001.75 [ceveiiiiiiines oo (WA T10)) I R (122,144)] e fevnnens (122,144)|......... (48,894))...uvviiiiinnnn foovrrniiniiiiins e e | s 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |............... [ (T N L3 (01 DA Y R A, (RN VE) R RN (3,634) cevvneens o (3,634)...c.nn... [SILCHD) R AR RPN AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UKS573  |. 02/27/2023 |. 02/27/2024 |.............. feic N O R L3 (02 DA Y O A (RIS [C)) R AP, (30,495)] ceevvvnnnn [ (30,49%5)......... [QENeE<(0)) R AR R RN (RN 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76 ~ |. 03/14/2023 |. 03/14/2024 |............... -1 PO RN 3,997.68 |..eveeiiiiiiii [ (2773 O RN (5,234)] ceeeeevnnnn [ (5,284).ccuunnnns (7251573 R FRRRRN AR RN N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. () PO R 4,027.07 [euveneiiiinnnnes Joeeennnnn (OB ) R RN (39,992)] ..eeeeennn fovennnnnn (39,992)......... [QICIR:(Cic)) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. FL ) PO RN 4,046.67 [c.vvnriiiinnnnns foeeennnnn [RATRKE)) R R (22,338)] «evvvvnnnnn fennns (22,338)]......... (AT 1¢ic)) R AR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. /i) PO RN V7717 PO RN (3170 R N (11,201)f e o (11,201).......... (6,984)]...eiiiiininns foevennnieeeeiines [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. LX) PO R 4,017.27 [eeveeeiiiiiines Joeeeinnnn (13,994)).ceveniiiiiiinns Joereinnnn (27,658)[.eveneeees o (27,688)......... [QEHCICK)) R AP R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... [/ PO R 4,066.26 |..eenniiiiininnns foereiniinnns [£5151:)) R RN (2,729)] ceveeeens o (7)) E— [RINE1D) R R PR AU SUU 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFIOLXP3B76  |. 03/14/2023 |. 03/14/2024 |............... -1 PO RN 32 TV R RN [(CI5K)) R R (IRVE) PUUII S (2,173).......... (151 (1)) RPN AP RPN AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. L) R R 4,183.84 |oovveiiiiiii o [Z55)) F R [(157/0)) [RRRRRU R (6,370)f.......... (3,435)].ccvvvnniiniiinnn oo i [ | 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. /(-] R R 4,007.47 [eeveeeiiiiiiinnns Joeeennnnn (25,186)[....ccvvvneneenns Jevnnnnnns (49,521)] cevvvvnnns fenns (49,521))......... [ZZ) O RPN N TN [y 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. 271 PO RN VA V7 FORR RN [(Tr270)) R (17,446)( .eevneeees o (17,446)|........ [ [V27[5)) R FORRR R R RN (RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. L R R 3,987.88 |..evuniiiiiiinn foeeeiinnnn [ 1573 O RN (5,420)] cevvnnnens o (5,420)..00uennn. (3,268)...neeeinnnnnns foevnnineeeeeinnnn [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/14/2023 |. 03/14/2024 |.............. LU A R 4,125.05 |.ceveveieiiiiinn feeeeees (P82 10) R RN (5,399)] .eeeevvnnnn [ernnns (5,399).ccvunnnns (P25 1°) R FERRRURRN AR RN N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/14/2023 |. 03/14/2024 |.............. 2 PO ENN 4,223.03].cccceiiiiiiiinn foeeeeees [(T K1) R (13,689) ... (13,689)f.......... (81573 R EPR [ KRN {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 03/15/2023 |. 03/15/2024 |............ (LX) P AR 418491 | [ [RIPTAD AR I (e Vi) U I (330,255)........ (QVER:1:Z) RN IR RPN R U 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 |. 03/15/2023 |. 03/15/2024 |.... P P 4,251.93 |.evveiieieiiiinnn [ (1,438,740)f... i R (3,407,229)] .eevvvnnnnn fennnn (3,407,229)...... (1,968,490)f. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 03/15/2023 |. 03/15/2024 |.......... 1,914 [ocoiiiiiniiiiiiis Joerinnnnn 3,969.77 |ovvveniiiiiini [ (636,924)....cvnnviiiinnnnn fornnn (1,257,625)] .eevvnnnnnn fennnn (1,257,625)....... ({70 (01! R IR RPN AR U 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A .... . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P R 4,186.35 |.. (2,051)|... ....(3,818)... (3,818)f..........(1,767)). .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 03/27/2023 |. 03/27/2024 |.............. 22 TR FTTTTIN 4,076.97 |..oveiiiiiinnnns |oovennnns (23,273)]ceveeiiiinnnnns foorennnnn (41,327)] ceevvnnnne o (41,327)]......... (18,054)]. o ovvvvvnnnnnee v fonriiiiies o | e, 0001 .ooennnnnns
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART A - SECTION 1

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L) R R 32 RVE I FO RN (770 T RN (7,160) ... (7,160)].......... (3,432)].ccvvvnenieiinnnn [ f [ | e {0001
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. <71 IO RN 4,126.69 |cevveniiiiiiin foeeeiinnn (35770 R I (10,882)[ .evvveeees o (10,882)].......... ({15 15D R FERRURN R RN IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.... P R 4,236.07 |.. (1,468)|... ....(3,90)] ... (3,960)f.......... (2,492)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L1 PO R VY17 FOR RN [QEENIZYS) R R (26,617).eeneeeeees oo (26,617)]........ (R 1R-7/0)) SR AP AR RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 03/27/2023 |. 03/27/2024 |.... P RO 4,086.91 |.. (2,077)f... (4779 (4,779)..........(2,702)|. .|{0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. L) R R VY0 FO RN [ESTRTVL0) R RN (9,689)] .evvvnneens o (9,689).......... [0 1-tc) R FPRRR R (R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573  |. 03/27/2023 |. 03/27/2024 |.... P R 4,047.14 |.. (3,651)|... e (8,099)] i (8,000)[...ccevnn (4,449)].cevenniiiiiinn [ e e [ e 0001 ...
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 03/27/2023 |. 03/27/2024 |.............. Fci* N FOR AR 4,106.80 [..oevveeeniiiiinn forennnns (11,906)[....cevvvneneenes Jevnnnnnns (411173 I (21,402)f.......... [(CIR1o T R FPRRRURRRR R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/15/2024 |.......... A< 1 1 PO RPN 4,530.72 |.coeeiiieiiinnnn [ (1,222,432)]...ccvvvneeennnn fennen (1,841,936)( ... | (1,841,936)....... (619,504)[...cevvvvennins Jevnineeeeniins [ o | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. [ PO R 4,241.08 [cevenniiiiiiiinns foeeennnnn (29,245)]...cccvvniiiiinnn fereeeees (41,968)(.eenneenes oo (41,968)......... [QPIP)) O RN RN U [ 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LU R RN L3720 i 1 PO RN (1,406)]...ccevvnneiiiinn foeeees (2,383)] cevvnneens [ (2,383)]cuvennens (240 RS RPN AR RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ 2T P AR 4,230.74 oo feeeees (93,060)[.....ccvvmvnnnenns |ovnnnnn [QECTAK)) U R (133,213)).cvee [CIVRR X)) R RPN N RN [y 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LY/ PO R L0 B PO RN [(1R:7AD) R R (11,603)[ .evnneeeees o (11,603)].......... (37 R RN AR RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/15/2024 |.......... 1,554 [ o 4,220.39 |.coeeiiieieiiinn [ (518,016)]...cevvvniivinnn fonnnns (743,105)( cevveneens fonnnns (743,105)|....... (225,089)]...vvvneeevennnnn foorrrvvnninicens feeiiiiins e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LI PO R L3702 i 1 PO RN QL)) O RPN (21,585)] cevvvvnnns [ (21,585)f.......... [(HCICRD) R AP RPN AR SUUURN 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LU A R 3 Y B X N [RT0ZX)) A RN (4,381)] cevvneens [ (4,381).......... (IR0 R FRTUN AR R IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ LI PR RN LT 7 R [RSTRSTA) O IR (52,262)] .evvvnnnnnn fernnns (52,262)........ [ [CC1cic)) R AR RN RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/12/2024 |............ L2227 PO R 3y - FO R [QEEIE) O IR (32,270)] «evvvvnnnnn fernnnns (32,270)f......... [QECHONECY SR AP R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. L3 O RN 3 Y B X N (R VL) R RN [RTC151C)) PR R (3,666).......... [SIE:70) R RPN PR AU U 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/14/2023 |. 04/12/2024 |.............. LY/ PO RN 4,303.15 |.ooeeneieieiiins feeeeees (G 10 R I (10,240) .evvnneeeen o (10,240)f.......... (4,261)]0eneeiiinninnns foevrnineeeeeinees [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573  |. 04/14/2023 |. 04/12/2024 |............... [/ PR RN 4,406.59 |...oovvnniiiiiinnn o (51570 R I [QI170)) PR R (1,020)f..eeeenn (X)) PR RPN R RN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/14/2023 |. 04/15/2024 |............ LX) F AR 4,406.59 |...covvnnieiiinnn [ (91,970)evvvviieeens e (136,167)] .oeeeevvenn |evennns (136,167)f......... [0S FO RPN R RN [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5I70UKS573 | 04/27/2023 |. 04/26/2024 |.............. 11 PO RN LI TE T KN N (/0] R RN (5,514)) eveeeeens [ (5,514).cevennnns (P25 (0:5) R FFRRRURRR R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell .....cevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UKS573 | 04/27/2023 |. 04/26/2024 |............ L[} I A 4,382 12 | fee (28,655)].cuveneiiiinnnns foerinnnnn (43,519)] ... (43,519))......... [QEREICEY) R RN R R {0001 ...........
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/12/2023 |. 05/14/2024 |............ LI I R 4,206.56 [c.eunniiiiinnnnnns foerennnnn (26,845))..evvniiiiinnns foerennnnn (53,830)] -eevvvnnnnn fernnnnns (53,830)f......... [R5 R RPN RN RN [y 0001 .eveneneees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/12/2023 |. 05/14/2024 |.... P P 4,330.28 |.. (41,539))ceeeiiiiiinns Joeeennnn (66,682) ... ... (66,682).........(25,143)]. .|{0001 ...
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/12/2023 |. 05/14/2024 |............. 205 | o 4,287.49 | fees (25T I R (143,287)[ cevvnneens o (143,287)]......... [(CIONCIC[0)) R AR R RN (RN 0001 .evvnennees
S&P500 OTC European
Call-Sell .... ... | Index Account Hedge . [N/A . . |Equity/Index [Barclays .... . G5GSEF7VJP5170UKS573 . 06/12/2023 |. 05/14/2024 |.... P P 4,268.42 |.. (19,378)|... ...(41,603)] ... ....(41,603)|.........(22,225)]. .{0001 ...
S&P500 OTC European
Call-Sell .....covvunnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 05/15/2023 |. 05/15/2024 |............ FAK] T FTTTTTIN 4,405. 14 ] e e (157,690))...oovveennnnins Jovnnnnn (257,332)] coeeevvnnnn |ovanen (257,332)].......... (99,642)]..evvnivvinnnnnns foovvvvninniniiinn foveininiiiiiins v | et 0001 .ooennnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... IR Z.3 N R AR 4,219.01 |eeeeeiiiiiiii o (605, 133)[...vevvvvenneens Jovennnn (921,890)( cevvunnans [ (921,890)....... (A SE70) I FPTRURPR RO RN TN 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/15/2023 |. 05/15/2024 |.......... e VN R RPN 4,529.23 [ceeiiiiiiiinnns oo (1,483,163)[....cccvvnnneennns founen (2,550,269) ..cevvnnnnn fonnnn (2,550,269)).... (1,067, 106)[......ccvvnmerrree Journnnrrrrrnnnnns foorrvviniiiniiins e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 05/26/2023 |. 05/24/2024 |............ L0722 S R 4,331,671 |oevneeiiiiinins Joeeeennnn (14,466)).ce e | (25,851 e [ (25,851)......... [QATRCICES)) R AR R RN [N 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 05/26/2023 |. 05/24/2024 |............. ) FR AR 4,352.64 |..ooovnneiniinnn feeneeeenn(68,964)) i [ (96,403)) e [ (96,403)......... [0 ) PO RPN N TN Y 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/14/2023 |. 06/14/2024 |.. ..4,580.29 |.. o (7,326)].. (R VL:)) R Y S R (R, 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ {L T 4,470.97 |oeveneiiiiinnns Joeeeennnn (87,991 e (92,132) e [ (92,132)).......... (RT3} R RN R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ |23 P R 4,503.77 |eeveneieiinnnnns foeeennnnn (18,382)] e | (21,928) e [ (21,928)f.......... [R<TRT:16)) R FERRSUPTRN AR RN IS 0001 .evvnennens
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ L[} R R 4,613.08 |.eveniiiiiinins Joeeeennnn (25,536)) e e (26,838)] e [ (26,838)f.......... (150723 R FRRRRRRR R RN N 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ LI U R 4,460.04 |..eeeniiiiininns Joreeennn(21,168) e e (25,128) e [ (25,123)|.......... [R<T5C570 R FERRUURN AU R IS 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ L1V U R 4,525.63 |..cccvvininiiins [ (31,768)[...cevvveeeeens Jevnnnnnns (33,331)] cevvvvnnns [ (33,331)).ccvuennns [QIRSI5X) R FERRRURRN R RN [N 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/14/2023 |. 06/14/2024 |............ P 1 PO AR L7 TN R (VT4 D) F R (79,846)( .eevneees oo (79,846).......... [ETR- 755D AR FERRRSURRN U R IS 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/14/2024 |............ [C722: ) R RN L IVAK TR R R (128,325)].ccvveieiiinnnns oo (118,596)( .evvvnneen [ (118,596)........... 9,729 |evveiiiiiininns foereviinneieeen e e [ s 0001 .evvnennens
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76 | 06/15/2023 |. 06/14/2024 |.. ..4,514.36 |.. oee (492,387).......e 26,811 [coeiiiiiiininns | [ e | e 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Wells Fargo ........ PBLDOEJDBSFWOLXP3B76  |. 06/15/2023 |. 06/14/2024 |.......... -7 PO RPN 4,857.36 [cevvneeeeinnnnnns |oeenn (1,042,875) s |oeennnn (929,068)( cennneeens o (929,08)|........ 13,818 | [ e [ 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJPSI70UK5573 | 06/27/2023 |. 06/27/2024 |............ L1 I R 4,498.82 |...cevnniiiiinnn feeeees (54,834)).cuveiiiiiinns |oereinnnn (58,440)] .evvvvennnn fernnnnns (58,440)f.......... (R CI0[C)) AR AR RPN AR U 0001 .eveneneees
S&P500 OTC European
Call-Sell ....ccevvnnnns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573  |. 06/27/2023 |. 06/27/2024 |.............. £ R R 4,509.76 |evveniiiiininns foeeeiinnnn (9,772))ceveeeiiiiniiees Joeeennnnn (12,699)] .eevvvnnns [ (12,699)f.......... (25770 AR FNRSURN AR R IS 0001 .eveneneees
S&P500 OTC European
Call-Sell .....covvennns Index Account Hedge . |N/A ........... Equity/Index |Barclays ............ GSGSEF7VJP5170UK5573 ). 06/27/2023 |. 06/27/2024 |............ 164 s o 4,608.28 |....oiiiiiiinnns foerinnnns (39,026)]..cvvuiiiiennnns foorennnnn (41,972)) v e (41,972)].......... (2,946)]..eniiiinnnnnns v [ o | e 0001 .ooennnnnns
0649999999. Subtotal - Written Options - Hedging Other - Call Options and Warrants (20,908,832)  (14.742.810) 0 (49,499,290) XXX (49,499,290)  (20,613,902) 0 0 0 0] XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (20,908,832 (14,742,810 0 (49,499,290) XXX (49,499,290 (20,613,902) 0 0 0 0 XXX XXX
0779999999. Subtotal - Written Options - Replications 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0849999999. Subtotal - Written Options - Income Generation 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0919999999. Subtotal - Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0929999999. Total Written Options - Call Options and Warrants (20,908,832)  (14.742.810) 0 (49,499,290) XXX (49,499,290)  (20,613,902) 0 0 0 0] XXX XXX
0939999999. Total Written Options - Put Options 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0949999999. Total Written Options - Caps 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0959999999. Total Written Options - Floors 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0969999999. Total Written Options - Collars 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0979999999. Total Written Options - Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
0989999999. Total Written Options (20,908,832)  (14,742,810) 0 (49,499,290) XXX (49,499,290) (20,613,902 0 0 0 0] XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1229999999. Subtotal - Swaps - Replication 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1289999999. Subtotal - Swaps - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1349999999. Subtotal - Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1359999999. Total Swaps - Interest Rate 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1369999999. Total Swaps - Credit Default 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1379999999. Total Swaps - Foreign Exchange 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

SCHEDULE DB - PART A - SECTION 1

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1389999999. Total Swaps - Total Return 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1399999999. Total Swaps - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1409999999. Total Swaps 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1479999999. Subtotal - Forwards 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1709999999. Subtotal - Hedging Other 15,600,342 13,892,058 0 38,159,831 XXX 38,159,831 12,849,310 0 0 0 0 XXX XXX
1719999999. Subtotal - Replication 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1729999999. Subtotal - Income Generation 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1739999999. Subtotal - Other 0 0 0 0] XXX 0 0 0 0 0 0] XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives 0 0 0 0 XXX 0 0 0 0 0 0 XXX XXX
1759999999 - Totals 15,600,342 13,892,058 0 38,159,831] XXX 38,159,831 12,849,310 0 0 0 0 XXX XXX
(a) I Code Description of Hedged Risk(s) I
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 wevveieenneee Hedges crediting rate for fixed indexed annuity products 11Nked 10 ChANGES TN EQUITY TNICES . iuuiiuiiiiriiitit ittt e et et e et e et e et e et e e e e e e aan e e e e e e aan e e e e e e e e e e e s e e e e e aae e e e s e e e e e 4 e e e e e e e e a4 e e e e e e e o4 e o4 s e e a4 e e e e e e e e e e e e e e e e oo e o4 a e e e e e 44 e o4 s e e e a e e a4 e o4 e o4 s e oo a e o4 e e e e e e e e e e e e e e e e e e e e e e et e e e e e e




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

Schedule DB - Part B - Section 1 - Futures Contracts Open

NONE

Schedule DB - Part B - Section 1B - Brokers with whom cash deposits have been made

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

29,550,000

87,659, 121

87,659, 121

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX 0 0 0
Barclays G5GSEF7VJP5170UK5573 . |... Y 14,040,000 |.... (31,620,988).ccvvveniiiinnnnd 6,091,469 |.......oeeeeen.. 51,752,457 | Loiniinnnnneeee (31,620,988)....c0uunneennnnndd 6,091,469 ...
UBS Group ... . 549300SZJIVSBSGXANS1 . ) U T S R .
Goldman Sachs .. W22LROWP2HZNBBBKS528 . Y. . 2,750,000
Morgan Stanley 4PQUHN3JPFGFNF3BBE53 . ) U T S R 0296,198 |oeeveeeieeeennn. (282,333) .. 63,865 [ 296,198 | ...
Wells Fargo PBLDOEJDBSFIOLXP3B76 . |... Y .... 12,760,000 |.... 30,422,135 |... 30,422,135
0299999999. Total NAIC 1 Designation

0899999999. Aggregate Sum of Central Clearinghouses (Excludin

0999999999 - Gross Totals 29,550,000 87,659, 121 (49,499,290) 8,609,831 87,659,121 (49,499,290) 8,609,831 0
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 87,659, 121 (49,499,290)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (I, Vor V)

0199999999 - Total

Collateral Pledged to Reporting Entity

0299999999 - Total

12,760,000

....... 2,750,000 |..
.. 12,760,000 |..

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BATCIAYS weeueeeeeeeee e e e e et e e e e e n e e e e e nnn e G5GSEF7VJP5170UK5573 .. 000000-00-0 ........ 14,040,000 14,040,000
Goldman Sachs W22LROWP2 | HZNBB6KS528 .. 000000-00-0 ........ | CaSH 1errrruiiiiiiiie et [eeerer e 2,750,000 |....
Wells Fargo . PBLDOEJDBSFWOLXP3B76 .. | Cash . |000000-00-0

29,550,000

29,550,000




STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets reported in aggregate on Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted
Identification Description Code Symbol Fair Value Carrying Value Maturity Date
0109999999. Total - U.S. Government Bonds 0 0 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
0909999999. Total - U.S. Special Revenues Bonds 0 0 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 0 0 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 0 0 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 0 0 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous
(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-00-0 ......... Short term investment from reverse repo program ............cceeeeeeeveevvnneneeeennneinnennnn [ oo feeeeeeenn LE oo 15,039,114 e, 15,039,114 | 07/03/2023 .......
000000-00-0 . ..| Short term investment from reverse repo program ... . 07/03/2023 .......
000000-00-0 . ..| Short term investment from reverse repo program ... 123,210 |... .. 07/03/2023 ..
000000-00-0 . ..| Short term investment from reverse repo program ... .12,500,000 ... .. 07/03/2023 ..
000000-00-0 ......... Short term investment from reverse repo program ............cceeeeeerevvunenneenevvnennnennnn [ oo foevvneennenn 2.0 oo | 13,694,832 |... 07/03/2023 .......
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 41,464,720 41,464,720 XXX
9999999999 - Totals 41,464,720 41,464,720 XXX
General Interrogatories:
1. Total activity for the year Fair Value $ - ...36,901,674  Book/Adjusted Carrying Value $ .. 36,901,674
2. Average balance for the year ~ Fair Value $ - .-102,807,8%  Book/Adjusted Carrying Value $ --- 102,897,895
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC1 § ......... 15,146,678 NAIC2 $ ........... 26,318,002 NAIC3 $ ..o 0 NAIC4 $ . 0 NAIC5 $ . 0 NAICE $ ..o 0
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)

1 2 3 4 5 6 7
NAIC
Designation,
NAIC
Designation
Modifier and SVO
CUsSIP Administrative Book/Adjusted

Identification Description Code Symbol Fair Value Carrying Value Maturity Date
690353-5H-6 ......... DFC AGENCY DEBENTURES .......cevuuniiiiiiiiniieiiiiiiie e cceniie e eeveni s e esnnansseesnnnnnneees | ooiiiiiiis [oeeeennnnnns TA .. 1,342,950 |... 1,342,950 |....... 04/20/2035 ..
690353-C9-6 ......... DFC .... [ T 1.A ... .. 2,852,830 |... 2,852,830 |....... 01/15/2030 ..
690353-M8-7 . ..|DFC .... A .. 2,163,889 |... 2,163,889 |....... 02/15/2028 .......
690353-X5-1 . - | DFC AGENCY DEBENTURES ..o |, A e 1,562,499 |... .. 1,562,499 ... 08/15/2029 .......
90376P-AB=7 .....oos] INT DEV FIN CORP ...voviiiieiiiisiinsiisnssssssnsnsns e |, LA e 4,028,850 ..o 4,028,850 |....... 04/20/2035 .......
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 11,951,018 11,951,018 XXX
0109999999. Total - U.S. Government Bonds 11,951,018 11,951,018 XXX
0309999999. Total - All Other Government Bonds 0 0 XXX
0509999999. Total - U.S. States, Territories and Pc ions Bonds 0 0 XXX
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 XXX
13079P-XC-2 ......... CALIFORNIA ST STWD CMNTYS DEVA MULTIFAMI ... 3,600,000 |....... 03/01/2057
62630W-EL-7 . ..| TXBL MUNI FUNDING TRUST VARIOU NURSING H .. . . 800,000 |... ...800,000 |....... 09/01/2030 .......
62630W-FV-4 . ..| TXBL MUNI FUNDING TRUST VARIOU GENERAL .... . A [T TR 1,000,000 |..eeueeeeeevnnnnnnnn... 1,000,000 |....... 05/15/2056 .......
62630W-JY-4 . ..| TXBL MUNI FUNDING TRUST VARIOU TRANSPORT .. . . 600,000 |....cceeeeeennnnnnn......600,000 |....... 12/31/2023 .......
88034Y-UNI-8 ......... TENDER OPTION BOND TRUST RECEI GENERAL T . 650,000 f....ceevvvuunennnnn.....650,000 |....... 07/01/2041 .......
0849999999. Subtotal - Bonds - U.S. Special Revenues - Other Loan-Backed and Structured Securities 6,650,000 XXX
0909999999. Total - U.S. Special Revenues Bonds 6,650,000 6,650,000 XXX
021752-AA-8 ALTOONA-BLAIR COUNTY DEV ...oeiiiiiiiiciiiniinnsnsnsnsnnnnns | e TP FE e e 3,000,000 |... ... 3,000,000 [....... 04/01/2035 .......
06053F-AA-7 . B T a0 U G FE 0299737 e 299,720 . 07/24/2023 .......
06367D-3U-7 ......... [ BANK OF MONTREAL CHICAGO .......coooiiiiiiiiiiiiiiii s |, ..-2,500,000 [....... 01/12/2024 .......
06417M-C4-5 . ..| BANK OF NOVA SCO .... 2,000,000 .. 08/08/2023
12594K-AA-0 . .| CNH INDUSTRIAL NV .. 1,098,170 08/15/2023
14338H-AA-4 CARMEL VALLEY SR LIVING .500,000 09/01/2061
316773-CX-6 FIFTH THIRD BANCORP 1,088,504 .. 01/25/2024
35085A-AA-9 . ..| 486 LESSER STREET TAX 1,025,000 .. 02/01/2032 ..
35087M-AA-1 . wo| 12 MADISON LLC o [ 06/01/2062
40435R-0G-9 . B O = U [ 01/19/2024
46655F-AA-5 . .| MA-RM LLC ........ 03/01/2072
50247V-AA-7 . .| LYB INTL FINANCE BV ... 07/15/2023
526107-AD-9 LENNOX INTERNATIONAL INC 11/15/2023
617446-811-2 MORGAN STANLEY 01/25/2024
649538-BC-1 . .| NEW YORK LIFE GLOBAL . ....... 06/13/2025 .
6944PL-2T-5 . S PACIFIC LIFE GF 11 oiiiiiiiiiiiiiiis s sennn s snnnnnas | oo, ... 1,500,000 |....... 06/16/2025 .......
T75109-AY-7 ........[ ROGERS COMMUNICATIONS ........coooiiiiiiiiiiiiiiiiii s |, 876,107 |....... 10/01/2023 .......
78016E-ZV-2 . .| ROYAL BANK OF CANADA .. 1,997,699 |....... 07/29/2024 ..

L[ SPRINT CORP . | [ 2B FE | 0002,731 | 903,042 . 09/15/2023 .......

85207U-AF-2 . . . .
86565F-YF-3 ......... SUMITOMO MITSUI BANK NY AFE ...1,800,000 |....... 01/18/2024 .......
928668-BJ-0 ......... VOLKSWAGEN GROUP AMERICA ..eneeeneieeeeeeet e et e et ee e e e et e eaeea e e e e eenennesnseneeneennanns . J PO 2AFE o o, 2,079,495 |... ...2,082,152 |....... 11/22/2023 .......
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 29,290,096 29,327,495 XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 29,290,096 29,327,495 XXX
1309999999. Total - Hybrid Securities 0 0 XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 XXX
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 XXX
2419999999. Total - Issuer Obligations 41,241,114 41,278,513 XXX
2429999999. Total - Residential Mortgage-Backed Securities 0 0 XXX
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 XXX
2449999999. Total - Other Loan-Backed and Structured Securities 6,650,000 6,650,000 XXX
2459999999. Total - SVO Identified Funds 0 0 XXX
2469999999. Total - Affiliated Bank Loans 0 0 XXX
2479999999. Total - Unaffiliated Bank Loans 0 0 XXX
2489999999. Total - Unaffiliated Certificates of Deposit 0 0 XXX
2509999999. Total Bonds 47,891,114 47,928,513 XXX
4109999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
4409999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
4509999999. Total - Preferred Stocks (Schedule D, Part 2, Section 1 type) 0 0 XXX
5109999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Industrial and Miscellaneous

(Unaffiliated) 0 0 XXX
5409999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Mutual Funds 0 0 XXX
5609999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Unit Investment Trusts 0 0 XXX
5809999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Closed-End Funds 0 0 XXX
5979999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) - Parent, Subsidiaries and Affiliates 0 0 XXX
5989999999. Total - Common Stocks (Schedule D, Part 2, Section 2 type) 0 0 XXX
5999999999. Total - Preferred and Common Stocks 0 0 XXX
000000-000 ......... [ATBT P e [ | P 2,623,478 |ovoveeoeor 2,623,478 |....... 10/02/2023 ...
9509999999. Subtotal - Short-Term Invested Assets (Schedule DA type) 2,623,478 2,623,478 XXX
000000-00-0 ........ Key Bank Money Market Account ........cocovioiiiiiiiiini | Lo e fe 1,500,000 [-vveneeneaneeneenens 1,500,000 [-eveueries e
000000-00-0 ......... Huntington Bank Money Market Account ..........ooooeeeiiiiiimmmiiieiieeeeie e eeeeeeees [, T 1,500,000 |... ... 1,500,000
000000-00-0 ......... Fifth Third Money Market Account ........ccoooviiviiiiiiiiiniiiniiiiien s [ e 4,500,000 |... ... 4,500,000
9609999999. Subtotal - Cash (Schedule E Part 1 type) 7,500,000 7,500,000
262006-20-8 ......... DREYFUS GOVERN CASH MGMT INS MONEY MARKE ........ceuuviiiiimmnniiniinnnnnnnnnnnnnnennnnnnnnes [ ooneiii feoeemmmnnnnee o v Lo 81,549 o 81589 | e,
_______________________ MONTANA-DAKOTA UTILITIES CP e e et e e e e e e e e e e e e e | ... 07/05/2023 .......
9709999999. Subtotal - Cash Equivalents (Schedule E Part 2 type) 960,830 XXX
9999999999 - Totals 58,975,422 59,012,821 XXX
General Interrogatories:

1. Total activity for the year Fair Value § ... 170,714 Book/Adjusted Carrying Value $ 168,798
2. Average balance for the year Fair Value $ ... .59,123,752  Book/Adjusted Carrying Value $ 58,991,436
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

BANK OF NEW YORK MELLON ........ NEW YORK, NY oo fo ...0.000
FEDERAL HOME LOAN BANK .......... GINCINNATI, OH oo o ...0.000
FIFTH THIRD BANK .......ccccoveeenvee GINCINNATI, OH oo o ...0.000
KEYCORP (KEY BANK) .. CLEVELAND, OH .. .|-0.000 |..
NORTHERN TRUST ....... .. CHICAGO, IL ..... .|--0.000 |..
PNC BANK ..o GINCINNATI, OH wovoveeevevevee o ...0.000
US BANK .o CINCINNATI, OH ..o o ...0.000
0199998. Deposits in ... 3 depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 0 0 189,649 205,697 186,328
0199999. Totals - Open Depositories XXX | XXX 0 0 (9,901,499) 19,184,940 414,360
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX
0299999. Totals - Suspended Depositories XXX [ XXX 0 0 0 0 0
0399999. Total Cash on Deposit XXX [ XXX 0 0 (9,901,499) 19,184,940 414,360
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash

(9,901,499)

19,184,940

414,360
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STATEMENT AS OF JUNE 30, 2023 OF THE Columbus Life Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

0109999999. Total - U.S. Government Bonds 0 0 0
0309999999. Total - All Other Government Bonds 0 0 0
0509999999. Total - U.S. States, Territories and Po ions Bonds 0 0 0
0709999999. Total - U.S. Political Subdivisions Bonds 0 0 0
0909999999. Total - U.S. Special Revenues Bonds 0 0 0
...................... |MONTANA—DAKOTA LIS [P O 00 < B 1 PP ({2 O .4 A o L. .S PP PPPPN |
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 899,281 144 0
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 899,281 144 0
1309999999. Total - Hybrid Securities 0 0 0
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 0 0 0
1909999999. Subtotal - Unaffiliated Bank Loans 0 0 0
2419999999. Total - Issuer Obligations 899,281 144 0
2429999999. Total - Residential Mortgage-Backed Securities 0 0 0
2439999999. Total - Commercial Mortgage-Backed Securities 0 0 0
2449999999. Total - Other Loan-Backed and Structured Securities 0 0 0
2459999999. Total - SVO Identified Funds 0 0 0
2469999999. Total - Affiliated Bank Loans 0 0 0
2479999999. Total - Unaffiliated Bank Loans 0 0 0
2509999999. Total Bonds 899,281 144 0
94975H-29-6 ........ |WELLS FARGO ADVANTAGE MONEY MARKET .....iiiiiuuunniiiiiuunniiiiiuuunssseiesuesssstssssssssesssnsssssesessssssssssssnssssssrnnsnsssssnnsnnsssssrrssnnssssrnnsnnsssssrnsnssssseres | ODseeesennsoeneenennss 04/01/2028 coiiiiiinn |ovviviiniiiiinninnnnnnnd00045 | i | 25,000 [..uiiiiiiiiiiiiii e 0 [ 481
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 25,000 0 481
262006-20-8 ....... DREYFUS GOVERN CASH MGMT INS MONEY MARKET .... ..

922906-30-0 ....... Vanguard Federal Money Market INV .........iiiiiiessiiiioiiiseeeeeeieneisseecnnnisseeennneassaneennnssseennnnansseesnnnnnnsserennnnnsseeennnnnssseennnnnnseerennnnnseeeennnnnnees | seeeennnnes [eeernnnnnes 06/30/2028 toiiiviinn Joornmmnnnneennnnnnnneennnns 02000 |oiiiiiiiiiiiiiins covvininiiiinns fonaneieciiiis e 4,013,400 |..

8309999999. Subtotal - All Other Money Market Mutual Funds 4,076,627

8609999999 - Total Cash Equivalents

5,000,908




	JURAT
	ASSETS PAGE
	LIABILITIES, SURPLUS AND OTHER FUNDS
	SUMMARY OF OPERATIONS
	CASH FLOW
	EXHIBIT 1 - DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS
	NOTES TO FINANCIAL STATEMENT
	GENERAL INTERROGATORIES - PART 1 - COMMON
	GENERAL INTERROGATORIES - PART 1 - FINANCIAL
	GENERAL INTERROGATORIES - PART 1 - INVESTMENT
	GENERAL INTERROGATORIES - PART 2
	SCHEDULE S - CEDED REINSURANCE
	SCHEDULE T
	SCHEDULE Y - PART 1
	SCHEDULE Y PART 1A
	SCHEDULE Y - PART 1A - EXPLANATIONS
	SUPPLEMENTAL INTERROGATORIES
	OVERFLOW PAGE FOR WRITE-INS
	SCHEDULE A - VERIFICATION
	SCHEDULE B - VERIFICATION
	SCHEDULE BA - VERIFICATION
	SCHEDULE D - VERIFICATION
	SCHEDULE D - PART 1B
	SCHEDULE DA - PART 1
	SCHEDULE DA - VERIFICATION
	SCHEDULE DB - PART A - VERIFICATION
	SCHEDULE DB - PART B - VERIFICATION
	SCHEDULE DB - PART C - SECTION 1
	SCHEDULE DB - PART C - SECTION 2
	SCHEDULE DB - VERIFICATION
	SCHEDULE E - PART 2 VERIFICATION
	SCHEDULE A PART 2
	SCHEDULE A PART 3
	SCHEDULE B - PART 2
	SCHEDULE B - PART 3
	SCHEDULE BA - PART 2
	SCHEDULE BA - PART 3
	SCHEDULE D - PART 3
	SCHEDULE D - PART 4
	SCHEDULE DB - PART A - SECTION 1
	SCHEDULE DB - PART A - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART A - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1
	SCHEDULE DB - PART B - SECTION 1 - DESCRIPTION OF HEDGED RISK(S)
	SCHEDULE DB - PART B - SECTION 1 - FINANCIAL OR ECONOMIC IMPACT OF THE HEDGE
	SCHEDULE DB - PART B - SECTION 1 - BROKER NAME
	SCHEDULE DB - PART D - SECTION 1
	SCHEDULE DB - PART D - SECTION 2 - BY REPORTING ENTITY
	SCHEDULE DB - PART D - SECTION 2 - TO REPORTING ENTITY
	SCHEDULE DB - PART E
	SCHEDULE DL - PART 1
	SCHEDULE DL - PART 2
	SCHEDULE E - PART 1
	SCHEDULE E - PART 2

